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Statement as of March 31, 2017 of the Blue Care Network of MiChigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ot nene | eenniennieees 950,132,933 | ... | ceeereinenenns 950,132,933 | ..o 925,078,331
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e (U 1,842,519
2.2 COMMON SLOCKS......eouverurrirceirrireesisesisessess sttt ssstensins | eoresssesesnns ATTATLB13 | oo | e 177471613 | oo 178,865,436
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....556,713), cash equivalents ($.....101,383,495)
and short-term investments ($.....732,794,103)..........ccuvuuuerrinemmierisseesseesessssessessines | seesssssesesens 834,734,311 | oo | e 834,734,311 | oo 622,316,289
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVEStEd @SSELS...........cvuureerrririiierieesiess st ensses | srtsessseneseenees 3,800,000 | ... | e 3,800,000 |...oovvviriiiiiiines
9. ReceiVables fOr SECUMIES...........rvimiviereiericrirerie s sssesesssesnens | cesssesessenssnns 14,725,483 | ..o | e 14,725483 | .ooovv. 14,602
10.  Securities lending reinVeSted COIAEIAl @SSELS...........c.cvivirieeieeiereeese e tsstes e sessnes | esvessesssssssssssesssssssesesins | sreessssssssssesessssessesissssenss | ssessesssssssessessssessesssenes 0 [
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cooeeee | cevververrerrinns 53,816,012 | .ocvvverirere 3,203,286 | .....ccocvevnee. 50,612,726 | ...cccoovvernee. 35,015,501
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (3.....10,172)......ccuurerreeeeieerissseesseesssssesssssse st ssessssssesssssssssnns | sessssessssnsssssanees 710,449 | .o 700,277 | oo 10,172 | e 10,172
16. Reinsurance:
16.1  Amounts recoverable from FeINSUTENS............cocvcinieiiiiiiseississssssiesies | oo 10,598,948 | ..o | e 10,598,948 | .....cccvevenen. 15,812,868
16.2 Funds held by or deposited with reinSUred COMPANIES............cveieiiveinieieieissieseiiens | cereresiessesessssseseseses | sesesssssssesessssessessessessssens | sosessessssesessssssssssesesns [0 T
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UNINSUrEd PIANS............c.eveiiveiieieieieeeie st eseisines | cerenseseseesenans 7,790,861 [ oo | e 7,790,861 | .cocvvcrirnn 13,302,394
18.1 Current federal and foreign income tax recoverable and iNterest therEON.............ccecvviivien [ everieiieieseieesisieis | ereieinsiese s | evesessssesessssssssssseend (01 IO 70,095
18.2 Net defermed X @SSEL...........iiriririii bbb eses | sbresbiesb ettt | sebensinni s | i LU TN
19, Guaranty funds receivable O ON AEPOSIL.........c.cveviiriieieieiiiee ettt sees | estessesessssssessesssssstessesns | ssessesssssssessessssessessessssenss | sssessesssssssessessnsessessesanes [0 T
20. Electronic data processing equipment and SOfWarE............cccoveieieiereeieeeseiesssseeineis | evsesesessssenens 7,115,304 | .o 7,115,304 | oo [0 T
21.  Furniture and equipment, including health care delivery assets (§.......... (1) OSSR SRR 26,223,469 | .....ccoevne. 26,223,469 | ..o 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates............ccveviveeieiieeiessceesesseiens | e 7,549,372 | oo
24. Health care ($.....48,177,993) and other amounts receivable 48,433,976 | .oovvvreeieinns 255,983
25. Aggregate write-ins for other than invested asSets...........ccccvvceeeeiiienicceeeeeeseeenees | e 2,651,818 2,651,818
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUGh 25).........c.crermrvereeernremeeesneresessssesssessssssssessssssssssessssnses | seesssseeenns 2,156,663,419 | ...oooovvrvrennn. 40,150,137 | .ovvvernne 2,116,513,282 | ............. 1,864,163,158
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......ceeuueerreeieeerneeiseeeseesseeesssesssssesssssssssessssssssesssssssessssssssssssssssssssns. | sessssessnnes 2,156,663,419 | ...oovvvrcrennn. 40,150,137 | .ovvvevnnv 2,116,513,282 | ............. 1,864,163,158
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
25071, Prepaid BXPENSES. .......ocvuevievireiieieieissie ettt bs st st ss s s besses e banes | sntessesssnsenans 2,651,818 | ..covvvrrnne. 2,651,818 | oo [0 U
2502, <oeoeeeeeee eSS R e | cebseee b en ettt etnte | seeetsen ettt nene | eeest et e nen s (O
2503, oottt R e | et s eee Rttt enete | serebiee st enent st nens | eeest et enene s (O
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 | oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)........curerenresirnressesrssessessessrssnessens | cossessessessnessens 2,651,818 | .o 2,651,818 | oo [0 P 0




Statement as of March 31, 2017 of the Blue Care Network of MiChigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....8,627,321 reinsurance Ceded)..........c..covvverrerreereemerseeenseeenseeneennens | coereeerseenees 357,512,170 | ..o 14,318,703 | .........c..... 371,830,873 | .o 348,014,430
2. Accrued medical incentive pool and bONUS @MOUNLS...........c.ceieeeveiecrercreeeeeeeeereseseienens | eveesesieesenns 78,632,742 | ..ooveeveeeeeeeeeiieeen | cvvveeieiennienns 78,632,742 | ...coovurne. 57,934,650
3. Unpaid claims adjustment EXPENSES...........ccwrrrimiierierericriesiesssessisssesssesesssssssssesnees | oeseeessnesneees 13,434,749 | oo | v 13,434,749 | oo 12,152,290
4. Aggregate health policy reserves, including the liability of §.....21,879,000 for
medical loss ratio rebate per the Public Health Service ACt..........ccovvieieieenenieiecseieniens | e T4.871,904 | .o | cevereeseieiees 74,871,904 | covvrvnnd 61,422,534
5. AQQregate life PONICY TESEIVES........ovururieeeirrerieeineiss s eeeeess ettt ssesssssssssessns | stessssssessessssssessnssessessesses | sressessasssnsssssensnssessansnssns | sesessssssessmsssessnssassnssnses [0 U
6. Property/casualty unearned premium reserve
7. Aggregate health ClaIM FESEIVES. ..ot ssessss s ssssssntas | sesestsssssssessssessssessssssnssesss | sesessessssssssessasssssessansnsss | essnssssssnsssssssssessansnnssnes [0 U
8. Premiums received in @dVANCE...........c.coeviiiiiiciiis s sssnssnns | essisssesiens 159,913,238 | [ i 159,913,238 | ..ccovvvvnnnnd 62,625,300
9. General eXpenses dUE OF ACCIUBM.............c.evevivereeierceeieie ettt sssssaesaens | saeseessesissesens 26,365,290 | ...coovviriireieieeeeeieee | e 26,365,290 | ..coocveirrinnn 41,886,065
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 0 on realized gains (I0SSES)).......cvvereiireieiiieirieieeeeie et ssresssesaesens | crereeesesssesesieaes 123,405 | .o | e 123,405 | .o
10.2 Net deferred taX HADIIY..........c.orrieiereieiece ettt sttt stenses | sfeeseessessestssssessestesssessastes | sressesssssessastassssssestessnnssns | sebsssssssessnssssssnssessnesenes [0 U
11, Ceded reinsurance premiums PaYabIE............cccveveveiierieeieiieieeesee s sssessesenss | srvessesssessenes 18,927,828 | ..o | e 18,927,828 | ....cccvvvnee 18,001,168
12. Amounts withheld or retained for the account of Others.............ccceveivcveiieiciceseceseees | e 800,413 | oo | e 800,413 | oo 782,614
13.  Remittances and items N0t @llOCALEA..............ccviiiiiiiiiininies. [ e | s | s L0 O
14.  Borrowed money (including $.....25,000,000 current) and interest
thereon $.....49,820 (including $.....49,820 CUMTENT).......cveurmrreermereerrreersneesesseessssesesnesssens | seeeessseesssanns 75,049,820 | ...oovveomrrreersceisneiinenens | cererneeinenenns 75,049,820 | ...ovvvvrvrernnee 75,049,820
15.  Amounts due to parent, subsidiaries and affiliates.............cocverererieieieieeee s | e 49,468,216 | ...coveeveriererieereeeeeies | e 49,468,216 | ......cvvvrene 52,285,915
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($..........0) COMPEANIES.........coooeveereeciecreeieeieei | eeeieeiensesseeeesseesensiees | eoeeeieeeieensessiesnsesessssnnsns | eerserssenssesssensssnssenssees0 [ erveesseessessessieesseessesnseenes
21.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........c.evvrurirririnrns | rrvrrerinsissisessesnsiesns | rreesseseessssesssssessesssnses | sssessssssessnsssssessassssnses [0 U
22. Liability for amounts held under uninsured plans.............ccoccueeverercinenieneeissesesessessesieiees | everiesseisnanns 15,536,757 | .oovveveereerieeeissieseiienieies | covsssesieinnnns 15,536,757 | oveveririinas 9,776,159
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). oo | cvveresiesieseneenes 1,077,652 | oo (O 1,077,652 | .coovvvcrircnnas 1,204,784
24, Total liabilities (LINES 110 23).......ccuerrerirrerierrieeriesesesisesisessssesssesessesesessssesssesssssssssns | cesseessesens 905,748,041 | .c.oovvvvrnenn 14,318,703 | .coovvvverns 920,066,744 | ........c....c.. 741,135,729
25.  Aggregate write-ins for special SUrPIUS fUNDS...........ccovvrveieeiieiciieseese e | cvrereeinnas )%, 0 GO IS XXX ooieriveeenn | e 9,207,250 | .ovevereeeereeeee 0
26.  CommON CAPItAl STOCK........cvuevieiieiieicictee st snnns | avreseinnean 9.9, GO I )0, 0 ORI BTN 10,000 | covererrereieieins 10,000
27, Preferred Capital SLOCK........coivuririrrririeiesisse ettt nssesans | sesseneeens ) .9 O S XXX ooieriririeiens e essseesines | e
28.  Gross paid in and contributed SUMPIUS...........c.cveireveriinieieieisee ettt ssssssesessssenss | avsesseenneas 9.9, GO XXX oeievevieiiens | vevvereieiieins 15,643,045 | ....coocvevee 15,643,045
29, SUMIUS NOLES.....uveueeercerieeseesneiseissessstsssssssss st ess s ssess st ess st ssessssssessessnssessessnssnsses | sessssssnees ) .9, O S XXX etveveieees [ et ssssesees | evevesssssssssesesssssesaeses s
30. Aggregate write-ins for other than special Surplus funds............ccocevererenisieieniseieieieens | coeieininas 9.9, GO I XXX eetrvreieinins | vvvevrensesssiese s [0 RN 0
31, Unassigned funds (SUMPIUS).........c.cueerveeveererrirereseiesieiseeessssesesesseseessssessesssssssssssesssssnsesees | envessereeres X Kurrereensnrenens | ververrsnee e XXX s [ e 1,171,586,243 | ............. 1,107,374,384
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (1) I ISR ) .9, O S XXX etrveveieens | e sessssssieses | evevssssssssssesessssseseses s
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PR [OOSR 0.0, SO XXX iiiriarieirnnns | oerssisnenssisssssensesssssssesies | aosesessssssessessssssessesesanes
33. Total capital and surplus (Lines 25 to 31 minUS LiN€ 32).........ccooeveueirreeeieeirereeeeceeeeeeeeiens | cveveienas )%, 0 GO IS )9, G [ 1,196,446,538 | ............. 1,123,027,429
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccouveeviveriieeniieeseeeseee s | cevevevinnens D,9,9 ORI RN D9, GO 2,116,513,282 | ............. 1,864,163,158
DETAILS OF WRITE-INS
2307, ESCREALS. ..vvvvveerreeraeeseeesseessesessseesseesssess st sss st ssesssssssssesssseessssssssessesssseessssssssssssnsssans | eessssessnssesans 1,077,652 | cooooveeeeerecereeeeneeennenns | cerveeeneeeeneees 1,077,652 | .ovvverrrerens 1,204,784
2302, oo | et sres ettt | neneeeeen sttt | erest et LU R
2303, eSSt nes | et seeet e es st ennte | neestsene sttt nens | eesssess st (O
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE)......cc.ruerreerrrmesreerssnssasessssnssssessssees | eseesssessssesans 1,077,652 | ..o [0 I 1,077,652 | .ovvvrivinens 1,204,784
2501. Reserve for ACA Fee due in 2018...........ooviiniiniiciiiiesiesesiessssssssisssinss | cesviessissnons ) 9,9, CONINE IO ) 0,9, COTNINS I 9,207,250 | ..o
2502, .ottt R ettt | eetsees st ees e nn st | seeest e s st en st nene | Sbseessnes et en st | sesssees sttt
2503, .ot | cebtee et ennte | senest st | Hbeees sttt | sresi et
2598. Summary of remaining write-ins for Line 25 from overflow page...........coc.ereereenneneineinsienenns | coveereennenns ) 0.9, NN IS D99, GO IS 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........ccccvvrrrieerereiieierisiesissessessnsns | eerersenessenns 0.0, SO P 0.0, ST [ 9,207,250 | ..o 0
300, oeereeeeeeer ettt nes | eessees s st st sees s ens s enste | seeesteees st st eestnens | seseessanest et eness st | seesseess ettt enes
3002, .ottt | cess sttt n et | serest sttt eens | eheees sttt | sresiene st
3003, ettt | eeesees s st eent st eente | seeest s sttt nene | Sbseessnes ettt nentas | seessees sttt
3098. Summary of remaining write-ins for Line 30 from overflow page..........cccovvveveveveverceieeisenns | ceveerereniens D0, SO DU XXX oiveveveies [ v [0 U 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Lin 30 @DOVE)......ceveiviuiriiierierieiisieseeiesiesisieieiins | eeresresianans 2.9, SO PO XXX




Statement as of March 31, 2017 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES

—_

N e a B ow D

Member months
Net premium income (including §.......... 0 non-health premium iNCOME).........ccvvvererrerrirereiennns
Change in unearned premium reserves and reserve for rate credits..........ocooovvvrerinseeiieiennes
Fee-for-service (net of $.......... 0 medical EXPENSES)......ccviveiicreierereiee e
RISK FEVENUE. ...
Aggregate write-ins for other health care related revenues..............ccceveeciveeicceeecevee s
Aggregate write-ins for other non-health reVENUES............c.ccevieerivieicccecee e

Total reVeNUES (LINES 210 7)......cvvieireiieieceteee ettt

Hospital and Medical:

9.
10.
1.
12.
13.
14.
15.
16.

Hospital/Mmedical DENEIS..........c.eveicreeeieceses et nee
Other ProfeSSIONAl SEIVICES..........ccvieveiircreieteee et bbbt bnes
OULSIAE TEIEITAIS........ooveie s
Emergency room and OUt-0f-8r8a.............ccceurveeieeieiieeeies e essse s s ssssseenees
PresCription ArUGS........ccueiieiicie et

Aggregate write-ins for other hospital and medical......

Incentive pool, withhold adjustments and bonus amounts...........

SUDLOLAl (LINES 910 15)....eucvieeieicteeeie ettt a st

Less:

17.
18.
19.
20.
21,
22.

23.
24,
25.
26.
27.
28.

29.
30.

31.
32.

Net reiNSUrANCE MECOVEIIES...........cuuuiirriiciici bbb
Total hospital and medical (LINES 16 MINUS 17)........ccvuieiiereirereierieieeiees e seseesesseees
NON-hEaIth CIAIMS (NBE).....vveevecreeeieces ettt bbb nee
Claims adjustment expenses, including $.....15,169,222 cost containment expenses................

General adminiStrative BXPENSES.........c.ccevevevieeieieiesee ettt seesans

Increase in reserves for life and accident and health contracts (including

Net realized capital gains (losses) less capital gains tax of $.......... 0nvoeeee e
Net investment gains or (10sSes) (LINES 25 PIUS 26)...........cuvveveereereireeeiieiieieeiessses s ssssseenens

Net gain or (loss) from agents' or premium balances charged off [(amount recovered

Net income or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 PIUS 28 PIUS 29).........cerurrererrererririrnsinsiesssssssseesessesessssessssssssessssssssenes

Federal and foreign inCOME taXes iNCUITEM.............c.eveveveieerereieese e

Net income (10Ss) (LINES 30 MINUS 31)......cururrrrnrerenrrnrereenirnsiseeessesesessesssnsssesesssssssesessesssessssees

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
2,080,193 2,050,946
........... XXXeovvvieeriinne | vvvereeennnnn. 918,806,555 | ...............851,788,495 | ............3,405,308,167
........... XXX eevrvinerirnse | wvrrnerernneeens(3,620,736) | vvvvrnnennnnnn(1,940,965) | .......ccc.......(6,736,819)
........... XXX otivirerenine | nseesenesessssssssssesisnees | seesssssesssssesssssssssssssssss | sesssesssssesssssssnssssssns
........... XXX eevvrirereinne | vvverernseernnenn 152,311 | e 198,446 | e 721,595
........... XXX eeerrinereinne | vnverernerrnnennn 10,125 | i 12,495 | e 44,960
........... XXXoeerreserennns | nneresnsssnsnssreonseenennssd | cvnnnnnsennenn0 | o0
........... XXX oveveriecreien | e 915,348,255 | ..............850,058,471 | ............3,399,337,903
................. 10,128,037 | ..............519,809,861 | ...............487,208,999 | ............1,993,145,564
...................... 478,950 | .o 31,111,201 | ... 24,441,682 | .............. 108,131,957
................. 19,192,223 | ... 19,192,223 | ................ 18,804,305 | ................. 75,811,644
................... 1,632,718 | .................54,320,983 | ................45,077,374 | ...............191,680,061
................................................... 103,711,160 | ...............112,511,112 | ..............444 940,613
................................. 0 | coovrrrerrmrerriinsennnnnd0 [ | 0
................................. 27,101,974 30,353,902 | .................52,784,763
................. 31,431,928 | ...............755,247,402 | .............. 718,397,374 | ............2,866,494,602
....................................................... 3,056,325 | ..o 3,274,301 | .....ecee...... 18,463,090
................. 31,431,928 | ...............752,191,077 | ..............715,123,073 | ...........2,848,031,512
..................................................... 30,192,398 | .................37,100,128 | ..............151,081,260
..................................................... 83,038,910 | ...............116,958,585 | ..............343,174,600
865,422,385 869,181,786 3,342,287,372
................. 49,925,870 | ................(19,123,315) 57,050,531
................... 8,091,933 | ................... 7,267,975 | .................31,029,813
....................................................... 5,927,647 | .cooovrivenennnr(698,401) | ovvvvevceern...6,197,306
................................. 0] . ennenn..14,019,580 | covvecirner6,569,574 | ....cverve... 37,227,119
........................................................... (64,296) | .orccoocrrrrrern(30,929) | ooovoene.n...(4,306,798)
................................. 0 ] o0 i | e 4,665,066
........... XXX | coveireinnnn.63,881,154 | ..............(12,584,670) | .................94,635,918
........... XXX oevreneennnnnee | eerernernennnenneenns 193,900 | i 221,900 | oovveeeeee... 879,811
........... XXX ovvvvnrrrernees | wreireiennenn.63,687,654 | ................(12,806,570) | .................93,756,107

0601

0602.
0603.

0698
0699

. Summary of remaining write-ins for Line 6 from overflow page.........ccccoeveevvivcreeeceieceeeienn,

. Totals (Lines 0601 thru 0603 plus 0698) (LN 6 @DOVE)........cccerererireiriieisissiesssserssssseensaneenas

0701.
0702.
0703.

0798
0799

. Summary of remaining write-ins for Line 7 from overflow page..........ccccoeveeuvivereneceneccsiennns

. Totals (Lines 0701 thru 0703 plus 0798) (LiNe 7 @DOVE)........cccvvruereiireriieiiicieeciereseienesennes

1401.
1402.
1403.

1498
1499

. Summary of remaining write-ins for Line 14 from overflow page..........ccccooevvieerveersreceeeennn,

. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @bOVE).........ccccoviverreriiiisrnrereresiesierisrsreenans

2901
2902

2903.

2998
2999

. Settlement of long term liability....
. Final settlement of sale of affiliate
. Summary of remaining write-ins for Line 29 from overflow page..........c.cccoeveveeereeveerersieneienne

. Totals (Lines 2901 thru 2903 plus 2998) (LiNe 29 @bOVE).........ccceveirsrrririiesierereesisssiesissesseenans

4,855,353
..................... (190,287)
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Statement as of March 31, 2017 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3 Year

CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUPIUS PriOr FEPOILING YEAT.........c.eueuiierieieieiiireiseieissiesse ettt ettt sssensessessnns | essesssones 1,123,027,429 | ............ 1,026,506,477 | ............ 1,026,506,477
34, Netincome Or (I0SS) frOM LINE B2........cviiiiiiieieeiiee sttt sttt ensensens | eosesssensessens 63,687,654 | .......ccoouen. (12,806,570) | ..cvvcvevrenn 93,756,107
35.  Change in valuation basis of aggregate policy and claim reserves
36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0t | e 8,127,293 | ..o 944,281 | .cvvveverrnn 8,989,291
37. Change in net unrealized foreign exchange capital gain oOr (I0SS)..........ccovieviiceiiieiiercteteee et snes | crevnaeseressesns 1,484,162 | .ovverrrene. 1,199,851 | oo 683,752
38.  Change in Net AEfErmBd INCOME TAX.........ccviiuiiiiierice ettt bbb s e s ae bt ssnas | ebsnsetessstetesssesssnsesenseses | srebessesessssesessssnsesssseseninns | oeeressesesssnsesnns (66,095)
39, Change in NONAAMITEEA @SSELS..........ccoeviiieiiicrecee et b bbb bbb s b s snaesebns | ebssebesstesessnaens 120,000 | ..ccoevrrcrenee (3,128,208) | ....ccvcvvvernne (6,842,103)
40. Change in unauthorized and CErtifIed TEINSUIANCE. ...........ccveicviieeieieesee ettt s bs s sssssssssssstes | sssessssessesssessessssssssnssssans | stessessesssessessessessssassesiess | seesssesssssssssssssssesessssenes
41, ChaNGE N TBASUIY SEOCK........c.ueveeveesieeieciereetes e scsesse et s st s et ses e ss sttt s st es s b s s s sses st besses e basbensessssansnns | svsessesessessstnsessesssssnsnssans | stessessesssessessessessssassesnss | sesssonsssssssesssssssessessssenes
42, Change iN SUMPIUS NOES........cvcvieieeirieisie ettt sttt s s st s bbb s s sas s s s st st es et antessesantassananss | svsesssssssessstssessessessnssnsans | stessessessnsessessessessnsassesnss | sesssinsssssssesssssssessesassones
43, Cumulative effect of changes in @CCOUNTING PHINCIDIES.........c.vveviveeieicrieeie ettt sttt ssbes et bssssans | svsessessssesssessessssssssnssssans | stessessesssesssssessessssassesinss | seesssessssssssessssssessessssones
44, Capital changes:

45.

AA.1 PRI TNttt R
44.2 Transferred from surplus (StOCK DIVIAEN)...........ccvurvveieeieiiceeeeie ettt nees
44.3 TranSTErrEd 10 SUMPIUS......c.cviveieeicteeees ettt bbbttt b b st e ettt s bt n e naen
Surplus adjustments:

A5.1 PAIA TN,

45.2 Transferred to capital (Stock Dividend)....

45.3 TranSerred from CAPILAL...........ccccevevireee ettt bbbttt s s b s s s s s ssssnsans | essessssssssssessnssstessesantantes | setessessessessstessessssensessesens | srsessesistestes st s en e tenaaes

46. Dividends to stockholders....
47.  Aggregate write-ins for gains or (I0SSES) iN SUMPIUS...........ceveiveevriieeiiereseteseses e sssss e ssssssse s s besss s ssssssssssessssssessssnes | sossesssssssssssssessssnsanseses {0 (O P 0
48. Net change in capital and SUIPIUS (LINES 34 10 47)........cveveviieieeieieteetesce sttt sbesss st sses s sssessenes | sessssssessesas 73,419,109 | .covvvrreee. (13,790,646) | ........cc0n..... 96,520,952
49. Capital and surplus end of reporting period (LINE 33 PIUS 48)........ccceverrrrierereiiereieisetesee e ssesessesessessesessssssssns | seesesssnens 1,196,446,538 | ............ 1,012,715,831 | oo 1,123,027,429

DETAILS OF WRITE-INS

AT07. oottt et ee et RS AR R R R R R R RS E R R | HhER iR R s e s n bt nttis | nenes s bt ns e | seeees sttt
AT02. oottt e kR R E R AR R R R | HhER iR Rttt | neees st | seesbe et
AT03. oottt ee stk E R RE R R R | HhkR iRt s ettt | neees s b bt | seeebe ettt
4798. Summary of remaining write-ins for Ling 47 from OVEIflOW PAGE.........ccoiuiueiieiciiisisieessss ettt ssnss | eosssessesssssssessesssssessns (1 [0 T 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......ccueririiiiiiiiseiiissiesissiessssessessessesssssssessesssssssesssssssessassesssssnsenss | sesssessesssssssessesssssassans {0 [0 0
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Statement as of March 31, 2017 of the Blue Care Network of MiChigan

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..o vttt | sebeninenns 1,009,409,580
2. NetinVESIMENTINCOME.........c.oivieeieiiceeieeee ettt et se et s e se s nsneas ....8,767,105
3. Miscellaneous income
4.  Total (Lines 1 through 3)
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiiiree et tentenne | sressesssentes 716,159,927
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cverurireerrenirnrirrieins [ eerneinsireseinsessessssssssiiees | sessesssssssssssssssssssssssssassnns | sesssssssssesssssssssesssssssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cccceueeiiciiiceece e | oo 116,388,921 | ............... 138,038,272 | ............... 506,412,923
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 737,609
10, Total (LINES 5 thrOUGN 9).......ceuieeririiiereieiieeieisectc ettt ettt ens s sssssantes | sbsessssssenn 832,548,848 | .........c..... 822,034,648 | ............ 3,338,113,675
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccueviiireieiiieiiceeseee ettt sere s ses s ssnsesensns | evessssesenens 185,790,273 | ..coovvevrees 46,925,981 | ............... 103,925,272
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONMAS. ...ttt ettt | srnssnesenes 168,889,899 | ............... 232,964,282 | ..o 718,142,328
1202 SHOCKS. ..ttt | sttt 13,976,783 | oo 955,068 | .....vcvvenennd 61,789,857
12.3 Mortgage loans.
124 Real estate
12.5  OFNEI INVESIEA @SSELS. ... ..ueeecercieceiciceei ettt ettt s ettt f s s s bbbt b et ssens | 1ebsesbeesesseebeebessensanbsnssns | Hreesestessasssessessasssnssentantns | Sbeetsessestassessessantanesnssnes
12.6 Net gains or (losses) on cash, cash equivalents and short-term iINVESIMENtS..........cc.cocevevevcveeerceeeees e | e 797 | oo (33,321) | v 60,944
12.7  MISCEIIANEOUS PrOCEEMS.........ocvucveieiireciceecie ettt sttt bbbt s s b ses s snsns | desssssssssansas 34,033,857 | oo 61,931,719 | oo
12.8  Total investment proceeds (LINES 12.110 12.7) ...t sseses s s sssss s ssssssssnaes | evessessesans 216,907,736 | ..ccoovvvneee 295,817,748 | ........co..... 779,993,129
13.  Cost of investments acquired (long-term only):
13.1 Bonds ....188,931,470 252,312,129 746,002,408
1312 SHOCKS ettt | Sinetesinnienes 1,673,855 | .o 413,320 | .o 66,868,282
13,3 MOMGAGE I0ANS........cuiviierictcietee sttt bbb bbb b s b s s b s bbbt s s bbb st b esnseas | sbssebessstesessesesassetesessesess | evissesessnsesassssetesnsesesanaes | sbebessesesasntesense s s s bnes
1314 REAI ESIAIE. ...ttt E R E ARk R bRt b b | HeRReRE et eRE et bbbt bbb aes | Hetsentenb et sttt bt enb st | Sbebeti sttt
13.5  Other INVESIE @SSELS........ouvvurirrirrieii bbbt | ebnesessneineees 3,800,000 |...corevereerirerieineirenis
13.6 Miscellaneous applications 14,710,881 | .coocvvrennes 26,403,389
13.7 Total investments acquired (Lines 13.1 to 13.6)............... 209,116,206 ...279,128,838
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14).........cceviurirerererereesee et vssesssssssssaeseens | cvevsesssssisens 7,791,530 | coovverierne 16,688,910
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES.......cvvereeiriirerie ettt s sttt ssessansns | sessesssnssestessassnssessanssnssns | sressessesssssnssessanssnssassansns | stessssssessessnnssessasssnssnssnnes
16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DIVIAENAS 10 STOCKNOIAELS. .....c.veeririececiei ettt sttt ensnsns | sessestssssessessassessessanssnssns | sressessessssssssessnnssnssnnsansns | stessssssessassnsssessnssnesnssnes
16.6  Other cash provided (BPPHEA).........cuuuruerrrrieieriieeieeisseiiee bbbttt | sssississsisas 18,836,219 | oo 28,033,151 | oo (54,642,994)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccvvvierenne. 18,836,219 | .oooovoviiens 28,033,151 | .o (54,642,994)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......ccevvveeveees | ceverveerennes 212,418,022 | ...cocveven 91,648,042 | .....coevenee. 16,325,702
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year 622,316,289 ...605,990,587 | ..... ..605,990,587
19.2 End of period (Line 18 plus Line 19.1)......ccccocvvrrrerrrnne 834,734,311 | 697,638,629 | ............... 622,316,289

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001
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Statement as of March 31, 2017 of the Blue Care Network of MiChigan

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
4 5 6

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOE Y T .ottt esssssesssssssesssnsnines | cossssesssessssesessend 669,741 | .vevvrerrecrienene MB,317 | e, 440,472 | v, 13,990 | .vveerimnrierrinnrinreseni [ | oo 18,011 | 78,9571 | oooieceierrierrieeninesinens | eereesiesesessi s enseenes
2. FIrSEQUAMET......cvocveeererecieieceiene st ninees | eestsssesnenessessseesd 695,755 | ...eveerercreeeens 134,002 | .o, 446,285 | ..o 13,645 | [ rerenesseesssessssensnen | v 18,006 |..oceerererrerererinns 83,817 | oooeeeceeeeeieeneeisenieens | et
3. SeCONd QUAIET.......cuuieeieririieiirirriesiesies s sesisssisnes | ceseeiees e 0 [ rerirerrrerrernenemsenenienine | e ens | st | ehbent sttt sttt nene | nest sttt nte | eheent e n sttt entens | st en ettt et | ehbent st sttt ettt ene | esbsent ettt
4. Third QUAET.......cociieii i | s 0 [ | e | e | sttt ens | feese bbbt | Shbebb bbbttt ens | bbbttt | Shbesb sttt | bbb
5. CUITENE YEAN.. ... | enssssssnsens s 0 it | ernenisssissn s seninens | oeesisess s sene s s senins | ehisene st st st st sene st st sene | eehesene st st st st st senb st | ehtsene st senb st st s st st sene | eeni st st sent st st enb st | chbent st sent sttt sentenne | feenb sttt
6. Current Year Member Months.........covrinrnniinmnseisisssmensenns | consessesssesnssneses 2,080,193 [ ..o 394,234 | ., 1,339,816 | .o 40,999 | s | s 54,469 | 250,675 [ | s
Total Member Ambulatory Encounters for Period:

T PRYSICIN. ..ot sessessssnins | sestsessseesessenas 1,061,601 |.oovvrerercrrierinnes 153,953 | v 5IAAT2 |, 39,230 [ .overcrierireneniennis | et | s 34118 | 240,128 | .o [
8. NON-PhYSICIAN......coiiiirieirieireiscneier e | erssisssensessssnssena 435,699 [ 68,224 | 233,099 [ 25,970 | oo s | s 15,214 | 93,192 | i |
9. TOAl. e | s 1,497,300 |..covvvvrcnnnrnnneenns 222,177 | 827,271 |.ovevevserrarirserennns 65,200 |..oovrsniririrnenrirseens 0 [ (O R 49,332 | 333,320 [ ..o O R 0
10. Hospital Patient Days Incurred 48,693 23,582

11. Number of Inpatient AAMISSIONS.........cccccoceriiereeiieriericsrieniees |ereeissisriessisnieeene 12,301 | 310 [, 7,023

12.  Health Premiums Written (a) 520,203,842

13. Life Premiums DIreCt.........c.covviiiiriiriiriiniinisnisnsrsniniens | e O O OO OO OO PO OO OO OO OO
14.  Property/Casualty Premiums WHHEN.........c.coovevieievieiieiies | e 0 [ oot esnienes | ettt | sretesseseses st nessstentes | setessessessstass et e sestes e ssstensens | sressessssestesstensessesssessesess | sersstestesissastesesstensessesentans | stestesesstessesessnsentesetentense | ersesssessessesstestesessntesesans | eresssesses et et st benes
15, Health Premiums Earned...........cocveurereerieneneieincneineineneenns | coreereeneeneenns 925,698,002 |....ccoververene 144,164,693 |....covovvereenne 516,538,785 |...ccoovrrrerrennns B TAT,730 | .eeeeiieerereereneireneines | et | reeneeseneneenes 26,344,704 |.....ccovvvnnnee 229,902,000 | ..evueeeeeereeeinieieineireeiees | et
16.  Property/Casualty Premiums Earned............ccocoeuevevericeiiicns | voveericeseeeesievevensns 0 | e | e enines | seereseeee e ssetesins | esesesesetes s esaeseseresessnesans | esesissesesesesesiesesesestesessness | seresesissesesestesessnesesssseressnns | srietesesissesesestesesssesesessetenes | sbeseetesesisesssensetessnesesanetes | sresisesteseser ettt snaeses s
17. Amount Paid for Provision of Health Care Services............co.. | vevveeveireenn. 723,173,442 | .o 107,020,960 |.....coovererneee 389,565,117 | .cveoerrrerirnnnnt 8,685,883 | ....ouviririerinriniinenines | criresien s | e 21,683,337 | ..o 198,218,145 | .oooveecrrerrierrreeeinneieens | s esesenes
18.  Amount Incurred for Provision of Health Care Services........... | ....ccco.n........ 755,247,402 |................. 114,657,560 |.................. 410,994,607 |...................... 6,786,719 | ..oeovveceeeeeeeeeeeeeereies | ceeeeeeeveeeeeneesereeeenens | eerererereieninan 23,269,927 |....coueunn.. 199,538,589 | .....eeeeeeeeeeeeeeeeeeeeeee | e
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....229,902,090.
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Statement as of March 31, 2017 of the Blue Care Network of MiChigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

1

Aging Analysis of Unpaid Claims
3

4

5 6 7
Account 1- 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total
Claims Unpaid (Reported)
0399999. Aggregate Accounts Not Individually Listed-COVEred.........ovurreirermmieseresnrerssressssesssesssssessenessssseeees I 69,422,784 | ooooooovvrerrrcissnrersenrreess 2,658,157 | covooorreersnrrersssresssenesnneees L o 72,639,401
0499999, SUDLOLAIS. .......oucveiieieitiie sttt ettt b st st bses bbb b es bbb ses st st b st st st ses s s st st b st s tnbasaas [, 69,422,784 | ...ccccvvvvonn. P KA R 07. O I, 72,639,401
0599999. Unreported Claims and Other Claim Reserves

..295,002,429

0699999. Total Amounts Withheld

....12,816,364

0799999. Total Claims Unpaid..........coesvenrerrersenrnsessessesnessensens

..380,458,194

0899999. Accrued Medical Incentive Pool and Bonus Amounts

....18,632,742




Statement as of March 31, 2017 of the Blue Care Network of MiChigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

600

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

Comprehensive (NOSPItal AN MEGICAI............cvuuererurirrirriieres sttt es st | creest st enens 179,195,327 | .ooovvvoreererriecriennns 311,863,288 |....vvverrrircrieirienens 43,229,375 | .ovvovincrireiiieninns 228,436,924 |.....ccoovvereririnciins 222,424,702 | ..oovvvrcrercrieiinenn 249,799,893
MEAICAIE SUPPIEMENL.........ouvieiirieriieiiie it | erebeneb bbbt 2,373,927 | .o 4,311,956 | ..o 333,275 | .o 2,805,198 | ..o 2,707,202 | ..vvvrvrrerrenrerieerienene 3,037,637
DIBINTAL ONIY....oo iR b bR skt ne | Seh R e e bt e Rt E bbbt enbs | Hheh e Rt e R iR bbb Rt | Hetbee bR R bRt s bt | fhrene et bRttt | e en ittt [0 OO
VISTON ONIY ...tttk h b8 b8 b e Rt h bR R bt e s b b e s b bt ebebanne | 4e8eEeEetehebes b ettt R e bR e R bt e sebebessete | H4sehebenReEe bt e R e bR Rt et e s bR et be b tnena | 4eEekettaehe b e R bttt b et s b et et en et snsets | HehebereEe b et r et bR bt be st ben e rets | nebebenseh ettt n ettt ettt nnd 0 |t
Federal Employees Health BENEfits PIaN............c.cocuiiiiiiciciicicrie ittt sttt stsstes | esisesisesssessessses s 6,955,670 | ...coovverrrrreerirerirnene 14,515,192 | ..o AT, 71T | oo 6,787,401 [ .o 8,143,387 | ..o 7,075,271
THIE XV = MEAICAIE. ...ttt | 4tbsesis st 75,860,823 | ..coovvvriirnriiriiiins 119,893,782 |..coovivercrierinerienene 11,156,458 | ...vvvvecricriericiinns 77,894,525 |..ooovvvirrerincricricnene 87,017,281 | oo 88,101,629
THIE XIX = IMEBAICAIT. .. .otk | 1 e R e SRRt | Hebe st s R sk n et nens | e es Rt | Hebree Rttt | senet et LU TR
Other health

Health SUDOLAL (LINES 110 8).......uuuvvrurirmrriueiiseriserisesisesesesss sttt ant s | fennsesss s 264,385,747 | .ooovvvvivinirnniis 450,584,218 320,292,572 | oo 348,014,430
HEAINCAE TECEIVADIES (). vurvvrirriireisciiie ettt Rttt s s nt et | absessssensesnnsenses et ensenae 19,403,342 29,030,634 19,403,342 |.coooveieiieieieeee 34,736,671
OB MON-RBAIN. ... bbb bbb bbb oS s b nes | Hebere s bbb bbb bbb | £ebeh b e bbb he bR | £hsEenE e e bbb | Sebiee s R et | Sh bbb 0 [
Medical incentive pools and BONUS @MOUNLS...........ccuiveiririeieieieisiieeisie ettt s b ens st ss s s s sesensnnes | sresensesesessnsessssnsesessnsees 6,276,357 | ...covevereeeeeeeeene 127,525 | .o 51,658,293 | .....coevveriiiriiennn 26,974,449 | ...cocovvvreir 57,934,650 |.....cccoveveveririrenn 57,934,650
TOtalS (LINES 9-T0TTH12)..vouierireerieseie e sese s seese st et | enntsnnsssensnns s 251,258,762 | ....ovvvvevinniianiins 421,681,109 | ...ooovvvviienirinins 107,565,118 | ... 342,898,497 | ..oovvirverieninin 358,823,880 | ....cocovveriicirniiins 371,212,409

Excludes §.......... 0 loans or advances to providers not yet expensed.




Statement as of March 31, 2017 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan Department of

Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual and the related NAIC Annual and
Quarterly Statement Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an insurance company. DIFS requires
the use of NAIC SAP to the extent that practices, procedures, and reporting standards are not modified by the Michigan Insurance Code or by the DIFS Forms and
Instructions for Required Filings in Michigan as prescribed or permitted practices.

A reconciliation of BCN's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan is shown below:

| SSAP# | F/SPage | F/SLine# | 2017 | 2016

NET INCOME
(1) Blue Care Network of Michigan state basis

(Page 4, Line 32, Columns 2 & 3) XXX XXX XXX $ 63,687,654 % 93,756,107
(2) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(3) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 63,687,654 (% 93,756,107
SURPLUS
(5) Blue Care Network of Michigan state basis

(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $ 1,196,446,538|$ 1,123,027,429
(6) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(7) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 1,196,446,538|$ 1,123,027,429

Accounting Policy

(6) Loan backed securities — stated at amortized cost. Premiums and discounts on loan-backed securities and structured securities are amortized using the
retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker dealer survey values or
internal estimates. Changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method.

Going Concern. Management has evaluated BCN's ability to continue as a going concern and does not have any substantial doubt about BCN's ability to continue

as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes.

Note 3 — Business Combinations and Goodwill

No significant changes.

Note 4 - Discontinued Operations

No significant changes.

Note 5 - Investments

D.

Loan-Backed Securities

(1) Prepayment assumptions are obtained from broker dealer survey values or internal estimates.

(2) Quarterly Recognized Other-Than-Temporary Impairment of Loan-Backed Securities - Not applicable.

(3) Recognized OTTI securities - Not applicable.

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related

impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ (3,567,135)
2. 12 Months or Longer $ (73,135)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 184,167,073
2. 12 Months or Longer $ 10,831,812

(5) Because BCN has determined the investments, noted in (4)b above, have not been subject to credit losses and BCN does not have the intent
to sell the securities and has the ability to hold such securities, BCN does not consider these investments to be other-than-temporarily impaired.

Repurchase Agreements and/or Securities Lending Transactions - Not applicable.

Working Capital Finance Investments - Not applicable.

Offsetting and Netting of Assets and Liabilities - Not applicable.
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Statement as of March 31, 2017 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes.

Note 7 - Investment Income

No significant changes.

Note 8 — Derivative Instruments
No significant changes.

Note 9 — Income Taxes

No significant changes.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes.

Note 11 — Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1)

BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term, long-term and

line-of-credit borrowing privileges. On May 30, 2012, BCN borrowed $25,000,000 at a rate of 1.10% on the 60 month loan. On September 17, 2012, BCN
borrowed $50,000,000 at a rate of 0.73% on the 48 month loan. The $50,000,000 loan was refinanced effective October 8, 2015, resulting in a new rate of
1.56% on the 60 month loan. BCN plans to utilize any funding obtained to cover operational needs or longer-term strategic plans. Borrowings are accounted
for consistent with SSAP No. 15, Debt and Holding Company Obligations and SSAP No. 52, Deposit Type Contracts. The loans are collateralized by
government securities at 105% of the outstanding loan balance.

)

FHLB Capital Stock

a. Aggregate Totals

1. Current Period

Total
(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556
2. Prior Year-End
Total
(a) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556

b.  Membership Stock (Class A and B) Eligible and Not Eli

ible for Redemption

@)

1 2 Eligible for  Redemption
3 4 5 6
Current Period 6 Months to
Membership Total Not Eligible for Less than Less 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Years
1. Class A $ $ $ $ $
2. ClassB $ 4,205,500 |$ 4,205,500 |$ $ $
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
Current Period Total Collateral Pledged $ 83,919,099 80,235,672 |$ 75,000,000
Prior Year Total Collateral Pledged $ 83,914,635 80,233,114 |$ 75,000,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Current Period Total Collateral Pledged $ 84,094,394 80,403,093 |$ 75,000,000
Prior Year Total Collateral Pledged $ 99,456,734 95,980,355 |$ 75,000,000
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NOTES TO FINANCIAL STATEMENTS

4) Borrowing from FHLB

a.  Amount as of the Reporting Date

1. Current Period
1 2
Funding Agreements
Total Reserves Established
(a) Debt $ XXX
(b) Funding Agreements 75,000,000 |$
(c) Other XXX
(d) Aggregate Total (a+b+c) |$ 75,000,000 |$
2. Prior Year-End
1 2
Funding Agreements
Total Reserves Established
(@) Debt $ XXX
(b) Funding Agreements 75,000,000 |$
(c) Other XXX
(d) Aggregate Total (a+b+c) |$ 75,000,000 [$
b.  Maximum Amount During Reporting Period (Current Period)
Total
1. Debt $
2. Funding Agreements 75,000,000
3. Other
4.  Aggregate Total (Lines 1+2+3) $ 75,000,000

c.  FHLB - Prepayment Obligations

Does the Company have
Prepayment Obligations under
the Following Arrangements

(YES/NO)
1. Debt N/A
2. Funding Agreements NO
3. Other N/A

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

Note 12, including 12A(4) is not applicable; BCN has no defined benefit plans.

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

9. Changes in balances of special suruplus funds from the prior year are due to the reserve for the 2017 ACA Fee payable in 2018.

Note 14 - Liabilities, Contingencies and Assessments

No significant changes.
Note 15— Leases

No significant changes.

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets - Not applicable for 17B(2), 17B(4)a, and 17B(4)b.
C. Wash Sales
(1 In the course of the company’s asset management, securities are sold and reacquired within 30 days of the sale date to enhance the company’s yield on its

investment portfolio.

(2) The details by NAIC designation 3 or below, or unrated of securities sold during the period ended March 31, 2017 and reacquired within 30 days of the sale

date are:
NAIC Number of Book Value of Cost of Securities
Description Designation | Transactions Securities Sold Repurchased Gain/(Loss)
CHESAPEAKE ENERGY CORPORATION 5 4% 142,920( § 143,700 (3,329)

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

No significant changes.

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
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NOTES TO FINANCIAL STATEMENTS

Not applicable.

Note 20 - Fair Value Measurements

A. Fair Value Disclosures

(1) Fair Value Measurements at Reporting Date

| Level 1 | Level2 | Level3 | Total
Assets at Fair Value
Common Stocks $ $ $ $
Industrial and miscellaneous $ 162,559,291($ $ $ 162,559,291
Mutual funds $ 670,189($ $ $ 670,189
Money market mutual funds $ 17,594 |$ $ $ 17,594
Total $ 163,247,074/$ $ $ 163,247,074

(3) Transfers between levels. Not applicable.

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy. Not applicable.

(4) Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity method, or (c) at
values that approximate fair value due to their liquid or short-term nature.

(5) Derivative assets and liabilities. Not applicable.

B. Other Fair Value Information. Not applicable.

C. Fair Value of Financial Instruments

D.

Not Practicable
Aggregate Fair (Carrying

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds: $ $ $ $ $ $
Special Revenue and
assessment $ 239,976,591| $ 243,004,388| $ $ 239,976,591| $ $
Industrial and miscellaneous |$ 411,587,837| $ 406,086,073| $ $ 411,587,837| $ $
U.S. government $ 297,304,607| $ 299,026,861| $ $ 297,304,607| $ $
Hybrid $ 296,850| $ 290,000| $ $ 296,850| $ $
Other governments $ 1,729,950 $ 1,725,611| $ $ 1,729,950| $ $
Total Bonds $ 950,895,835| $ 950,132,933| $ $ 950,895,835| $ $

$ $ $ $ $ $
Common Stocks $ $ $ $ $ $
Industrial and miscellaneous |$ 162,559,291/ $ 162,559,291/ $ 162,559,291| $ $ $
Mutual funds $ 670,189| $ 670,189| $ 670,189| $ $ $
Money market mutual funds  |$ 17,594 | $ 17,594 $ 17,594 $ $ $
Total Common Stocks $ 163,247,074| $ 163,247,074/ $ 163,247,074/ $ $ $

$ $ $ $ $ $
Cash Equivalents and Short
Term Investments $ $ $ $ $ $
U.S. government $ 589,170| $ 589,170/ $ $ 589,170| $ $
Industrial and miscellaneous |$ 629,540,620| $ 629,855,392| $ $ 629,540,620| § $
Exempt money market
mutual funds $ 178,733,036| $ 178,733,036 $ 178,733,036/ $ $ $
Other money market mutual
funds $ 25,000,000| $ 25,000,000| $ 25,000,000| $ $ $
Total Cash Equivalents &
Short Term $ 833,862,826| $ 834,177,598| $ 203,733,036| $ 630,129,790| $ $

Not Practicable to Estimate Fair Value. Not applicable.

Note 21 — Other ltems

No significant changes.

Note 22 — Events Subsequent

No significant changes.

Note 23 — Reinsurance

No significant changes.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination
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NOTES TO FINANCIAL STATEMENTS

E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions Yes[X] No[ ]
(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:
a. Permanent ACA Risk Adjustment Program AMOUNT
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment $ 10,172
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment 433,039
3. Premium adjustments payable due to ACA Risk Adjustment 51,357,122
Operations (Revenue & Expenses)
4.  Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment (9,828,634)
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 81,613
b.  Transitional ACA Reinsurance Program AMOUNT
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ 10,598,948
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) 1,440,954
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4.  Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium 3,094,263
5. Ceded reinsurance premiums payable due to ACA Reinsurance
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments 125,676
9.  ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors $
Liabilities
3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors 436,857
Operations (Revenue & Expenses)
3. Effect of ACA Risk Corridors on net premium income (paid/received)
4.  Effect of ACA Risk Corridors on change in reserves for rate credits $
(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance:
Unsettled  Balances
Differences Adjustments asofthe  Reporting Date
Accrued  During Receivedor  Paid as of
the Prior ~ Yearon the Current ~ Yearon Prior Year Prior Year Cumulative Cumulative
Business  Written Business  Written Accrued Less |  Accrued Less Balance from Balance from
Before  Dec. 31 of Before  Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
the Prior  Year the Prior  Year (Cal. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
a. Permanent ACA
Risk Adjustment
Program
1. Premium
adjustments
receivable $ 10,172 |$ $ $ 10,172 [$ $ Al$ 10,172 |$
2. Premium
adjustments
(payable) 41,538,659 41,538,659 606 | B 41,539,265
3. Subtotal ACA
Permanent Risk
Adjustment
Program $ 10,472 |$ 41,538,659 |$ $ 10,172 [$ 41,538,659 |[$ 606 $ 10172 |$ 41,539,265
b. Transitional
ACA
Reinsurance
Program
1. Amounts
recoverable for
claimspaid  |§ 15812868 |$ $ 533959 $ 10473272 |$ $ 125676 C |$ 10598948 |$
2. Amounts
recoverable for
claims unpaid
(contra liability) 1,440,954 1,440,954 D 1,440,954
3. Amounts
receivable
relating to
uninsured plans E
4. Liabilities for
contributions
payable due to
ACA
Reinsurance —
not reported as
ceded
premiums 12,745,978 9,651,715 3,094,263 F 3,094,263
5. Ceded 2,725,337 2,725,337 G
reinsurance
premiums
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Accrued
the Prior
Business

Before
the Prior

During
Year on
Written
Dec. 31 of
Year

Received or
the Current
Business
Before

the Prior

Paid as of
Year on
Written
Dec. 31 of
Year

Differences

Adjustments

Unsettled
as of the

Balances
Reporting Date

Prior Year
Accrued Less
Payments
(Col. 1-3)

Prior Year
Accrued Less
Payments
(Col. 2-4)

To Prior Year
Balances

To Prior Year
Balances

Cumulative
Balance from
Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1

2

3

4

5

6

7

8

9

10

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

payable

6. Liability for
amounts held
under uninsured
plans

7. Subtotal ACA
Transitional
Reinsurance
Program

$

15,812,868

$

16,912,269

$

5,339,596

$

12,377,052

$

10,473,272

§  4,535217

$

125,676

10,598,948

§ 4535217

Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

$

746,889

$

46,612

$

700,277

$

700,277

2. Reserve for
rate credits or
policy
experience
rating refunds

3. Subtotal ACA
Risk Corridors
Program

746,889

46,612

700,277

700,277

Total for ACA
Risk Sharing
Provisions

$

16,569,929

$

58,450,928

$

5,386,208

$

12,377,052

$

11,183,721

§ 46,073,876

$

125,676

606

$

11,309,397

§ 46,074,482

Explanations of Adjustments

c-IemMmUoOw>

Adjustment supplied by CMS.
Adjustment supplied by CMS.

(4)

Roll-Forward of Risk Corridors Asset and Liability Balances b

Program Benefit Year

Accrued

the Prior Year
Written

Dec. 31 of the

During

on Business
Before

Prior Year

Received or
the Current
Business
Before

the Prior

Paid as of
Yearon
Written
Dec. 31 of
Year

Differences

Adjustments

Unsettled
as of the

Balances
Reporting Date

Prior Year
Accrued Less
Payments
(Col. 1-3)

Prior Year
Accrued Less
Payments
(Col. 2-4)

To Prior Year
Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1

2

3

4

5

6

7

8

9

10

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

2014

1. Accrued
retrospective
premium

$

746,889

$

46,612

$

700,277

$

700,277

2. Reserve for
rate credits for
policy
experience
rating refunds

2015

1. Accrued
retrospective
premium

2. Reserve for
rate credits for
policy
experience
rating refunds

2016

1. Accrued
retrospective
premium

2. Reserve for
rate credits or
policy
experience
rating refunds

Total for Risk
Corridors

746,889

46,612

700,277

700,277

TMoo >
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NOTES TO FINANCIAL STATEMENTS

(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated
Amount to be Non-Accrued Asset Balance
Filed or Final Amounts for Amounts (Gross of Net Admitted
Risk Corridors Amount Filed Impairment or Received from Non-Admissions) Non-Admitted Asset
Program Year with CMS Other Reasons CMS (1-2-3) Amount (4-5)
a. 2014 $ 17,193,569 |$ 13,888,650 |$ 2,604,642 |$ 700,277 |$ 700,277 |$
b. 2015 $ 4,154,148 |$ 4,154,148 |$ $ $ $
c 2016 $ $ $ $ $ $
d Total (atbtc) [$§ 21,347,717 |$ 18,042,798 |$ 2,604,642 |$ 700,277 |$ 700,277 |$

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2016 were $360,166,720. As of March 31, 2017, $269,612,912 has been paid for incurred
claims and claims adjustment expenses attributable to insured events of prior years. Liabilities for unpaid claims and claims adjustment expenses remaining for prior years are
now estimated to be $62,831,950 as a result of a re-estimation of unpaid claims and unpaid claims adjustment expenses on all lines of business. Therefore, there has been a
$27,721,858 favorable prior year development based on the analysis of recent loss development trends from December 31, 2016 to March 31, 2017.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 -Structured Settlements

Not Applicable for Health Entities

Note 28 - Health Care Receivables

No significant changes.

Note 29 - Participating policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 - Anticipated Salvage and Subrogation

No significant changes.
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2.1

22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes |

Yes|[ ]

No[X]
] Nol]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes[X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2013

1 NAT]

1

2/31/2013

06/15/2015

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1

2

Affiliate Name Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

Compliance with applicable governmental laws, rules and regulations;
The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Q11

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
)

Yes [ X

Yes|[ ]

Yes|[ ]

Yes [X

1 No[]

No[X]

No[X]

1 No[]



Statement as of March 31, 2017 of the Blue Care Network of MiChigan

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 205,962
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 14,008,633 14,224,539
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 14,008,633 $ 14,224,539
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64105
Fidelity Investments Institutional Operations Co. 100 Magellan Way KW2B Covington, KY 41015
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd. Indianapolis, IN 46240
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

174 Ifyes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Blue Cross Blue Shield of Michigan A
Loomis Sayles u
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
Blue Cross Blue Shield of Michigan
105377 Loomis Sayles 04-3200030 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

Q11.1



Statement as of March 31, 2017 of the Blue Care Network of MiChigan

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 83.8 %
1.2 A&H cost containment percent 1.7 %
1.3 A&H expense percent excluding cost containment expenses 10.7 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ | No[X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0

Q12
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating

NONE

Q13
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Active
Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts
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Alabama...

Alaska..

Arizona.....

Arkansas..

California..

Colorado..
Connecticut..........ccevveveveercrcinans
Delaware

District of Columbia

[T To - TR
[CT-ToT o T
HaWai..c.ocvceercceie e

Kentucky........ccevvveverneereiieeiinns
Louisiana.........ccceveveveeeniercieinnnns

Maryland.........coccoereninrineiniineinns

MassachUSELtS.........c.cvverrerrrrirenns

Michigan........ccceevevcveeeieciiens
MiIiNNESOta........cverrrrrririrrireieieens

MiSSISSIPPI....vvcvevreieeieeieiesiereiaes
MISSOUI....veervreeereeeiereeeieesens

Montana..........ccoeeeeevereirersnienn.

Nebraska

Nevada........

New Hampshire...

New Jersey......

New Mexico.

New York.....

North Carolina..

North Dakota....

Vermont.......cccocevveeeineesienenns
Virginia......coeveeeneeeseeseesiens
Washington..........cooereunenininnnns
West Virginia....

Wisconsin
WYOMING....ocvevierircreieeee e
American Samoa...........c..cc.cc.evee.
Puerto RiCO.......cccovvverriiericene
U.S. Virgin Islands.............ccccuu.....
Northern Mariana Islands............. MP
Canada.......ccoovevvreenenreiieiennns
Aggregate Other alien..
Subtotal....
Reporting entity contributions for
Employee Benefit Plans...
Total (Direct Business)

i 2,294,878

...673,071,944

....229,902,090

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page.............
Total (Lines 58001 thru 58003 plus 58998)
(Line 58 aboVe).......vververrerrirnrenrereinnens

...... 26,344,704

DETAILS OF WRITE-INS
...................... (0 O | I [P |
...................... (O AP o I OO |

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(E
(a

)
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Statement as of March 31, 2017 of the Blue Care Network of Michigan

Blue Cross
Blue Shield
of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD
OF MICHIGAN MUTUAL
INSURANCE COMPANY

EIN 38-2069753
NAIC 54291, Group 572

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

STO

| I '
. ) LifeSecure Holdings Woodward Blue Care Network B,l\;:.e r(]:.are of
Accident Fund Holdings, Inc. Corporation Straits Insurance of Michigan lehigan, NASCO Corporation BMH LLC*
EIN 27-0521030 EIN 20-1420821 Company EIN 38-2359234 EIN 38'"295'36979 EIN 58-1767730 EIN 30-0703311
Group 572 Group 572 EIN 47-2221114 NAIC 95610, Group 572 5 GA DE
AZ NAIC 15649 NAIC 52037,
T T Group 572
Accident Fund . - I I [
Insurance AF Global Capital, LifeSecure Insurance Blue Cross
Company of America Ltd. Company BCN Service Blue_ Shleld of E:_‘NA;STE)SSBEI%E
EIN 38-3207001 Company No. EIN 75-0956156 Company Mlchlgaﬁ OF
NAIC 10166 09789424 NAIC 77720, Group 572 EIN 38-3134881 Foundation
Group 572 United Kingdom EIN 38-2338506 EIN Properties LLC
| EIN45-1259278

Michigan Medicaid Holdings
Company

COBX CO.
EIN 81-3438452

Accident Fund General

Insurance Company
EIN 20-3058200
NAIC 12304, Group 572

EIN 45-3854611

Accident Fund National
Insurance Company
EIN 20-3058291
NAIC 12305 Group 572

Blue Cross Complete of
Michigan LLC**
EIN 47-2582248

NAIC 11557

Visiant Holdings, Tessellate Holdings, NDBH Holding
Inc. LLC Company, L.L.C.
EIN 47-5653683 EIN 47-4522025 EIN 45-1062167

DE MO

CompWest Insurance
Company
EIN 20-1117107
NAIC 12177, Group 572
CA

Third Coast Insurance
Company
EIN 36-4072992

ikaSystems Tessellate, LLC New Directions
NAIC 1071\3;\,/IGroup 572 * See next page for affiliated companies Corporation EIN 45-3742721 Behavioral Health,
* Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of EIN 11-3738370 DE L.LCx
United Wisconsin Insurance Michigan LLC . Remaining 50% stake is owned by AmeriHealth Caritas Health Plan. DE EIN 43-1698690
MO

Company
EIN 39-0941450
NAIC 29157, Group 572
Wi

A 99% stake of New Directions Behavioral Health is owned by NDBH Holding Company,
L.L.C. The remaining 1% stake is owned by Good Health HMO, Inc., a wholly owned
subsidiary of Blue Cross and Blue Shield of Kansas City.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.



Statement as of March 31, 2017 of the Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

Blue Cross
e Blue Shield
VAO of Michigan

®

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BMH LLC:
DE limited liability company

T's1O

EIN: 30-0703311
I

BMH SUBCO | LLC2
DE limited liability company
EIN: 38-3946080

BMH SUBCO Il LLC3
DE limited liability company
EIN: 80-0768643

AmeriHealth Caritas Services, LLC
DE limited liability company
EIN: 45-5415725

Keystone Family Health Plan
PA general partnership
EIN: 23-2842344

AmeriHealth Caritas Health Plan
PA general partnership
EIN: 23-2859523

4

I I h, 4

AmeriHealth Caritas Louisiana,
Inc.
LA business corporation
EIN: 27-3575066
NAIC Code: 14143

Select Health of South
Carolina, Inc.
SC business corporation
EIN: 57-1032456
NAIC Code: 95458

AmeriHealth Caritas AmeriHealth Caritas lowa,
Georgia, Inc. Inc.
GA business corporation IA business corporation
EIN: 20-2467931 EIN: 47-3923267
NAIC Code: 14692 NAIC Code: 15800

AmeriHealth Caritas
Indiana, LLC
IN business corporation
EIN: 20-4948091

PerformRX IPA of New
York, LLC
NY limited liability company
EIN: 26-1809217

PerformRx, LLC
PA limited liability
company
EIN: 27-0863878

AMHP Holdings Corp.
PA business
corporation

EIN: 26-1144363

AmeriHealth Caritas District of
Columbia, Inc.
District of Columbia
business corporation
EIN: 46-1480213
NAIC Code: 15088

Florida True Health, Inc.5
FL business corporation
EIN: 45-4088232
NAIC Code: 14378

AmeriHealth Caritas
Oklahoma, Inc.
OK business corporation
EIN 81-4458766

AmeriHealth Nebraska, Inc.4

NE business corporation
EIN: 45-3790685
NAIC Code: 14261

PerformSpecialty, LLC
PA limited liability company
EIN: 61-1729412

Community Behavioral AmeriHealth Caritas FTH Clinic, LLC Community Care of

Healthcare Network of Virginia, Inc. FL limited liability company Florida, LLCs
Pennsylvania, Inc. VA business corporation EIN: 37-1752699 FL limited liability
PA business corporation EIN: 47-5566319 corporation

EIN: 25-1765391 EIN: 61-1720226

1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC

AmeriHealth Michigan, Inc.
MI business corporation
EIN: 46-0906893
NAIC Code: 15104

Blue Cross Complete of
Michigan LLC7
MI limited liability company
EIN: 47-2582248
NAIC Code: 11557

2 BMH SUBCO | LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.
5 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.
6 Florida True Health, Inc. owns a 51% stake of Community Care of Florida, LLC
7 AmeriHealth Caritas Health Plan owns a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid

Holdings owns the remaining 50% stake.

CBHNP Services, Inc.
PA business corporation
EIN: 26-0885397
NAIC Code: 13630

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.



910

Statement as of March 31, 2017 of the Blue Care Network of MiChigan

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 54291... | 38-2069753.. | .eovvererreeies | ererersisiieins | e Insurance Company 17| I UDP.......cc.... State of Michigan..........cccoeeevieienenieeinns LEGAL ... [ e [t nnnens | enee Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [27-0521030.. [ ....cvrvvrerrares | errrrmirrnienies | e Accident Fund Holdings, InC.........ccccccovvvnriennee. M. NIA. oo Insurance Company Ownership......... ...100.000 |Insurance Company |.. Neeoees oo
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [09789424..... | ..coovvoevreerne | errrerrerreiinees [ crrererirerneeeeenes AF Global Capital, Ltd.........ccoveeverrieiriiiricirininnes GBR.......... NIA. oo Accident Fund Holdings, InC.........ccccocevvinnnnee Ownership......... ...100.000 |Insurance Company |.. \\ISPORPOS DR
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10166... | 38-3207001.. | ..cvveverrieens [ eervreieieiieens | e Accident Fund Insurance Company of America. [Ml.............. A, Accident Fund Holdings, InC.........cccccovevviernnaen Ownership......... ...100.000 (Insurance Company |.. |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 29157... [39-0941450.. | ..cccovvvvevriens [ erreirenieniens [ ereeissieiiesseenenns United Wisconsin Insurance Company.............. Wi A, Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company |... Nevroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12304... {20-3058200.. | ...cverrrrrrars | errrerrerrrienieins | ereerinrenesseinnienns Accident Fund General Insurance Company..... 17| I A, Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company |... Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12305... {20-3058291.. | .oererererrenes | eevreerreirnirnene | reereeseesseeseeneennes Accident Fund National Insurance Company..... | MlI.............. A Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company ~ |... |\ SO R
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10713... | 36-4072992.. | ...oovvvvvirvris | rvrrereireinereens | eereererneeeseesereenes Third Coast Insurance Company.............ccc.ceeen.. Wi............. A Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company  |... |\ S R
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12177... | 20-1117107.. | oo [ eveeieeeieens | e CompWest Insurance Company Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company  |... |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [20-1420821.. | ..cccvververrriens [ errrerreirieniens [ eerreeseiesiesseiesenne LifeSecure Holdings Corporation...................... AL............. NIA....ccoe. Insurance Company Ownership......... ..100.000 |Insurance Company ~  |... Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 77720... | 75-0956156.. | ...ocoererrrreres | erererieriiieiens | evveiveieieieeiesens LifeSecure Insurance Company...............ccu...... 17| LifeSecure Holdings Corporation..................... Ownership......... ..100.000 |Insurance Company |... N [
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 95610... [38-2359234.. | ...ovveirerins [ e [ e Blue Care Network of Michigan.............ccccc..u... 1V RE...ien. Insurance Company Ownership......... ...100.000 |Insurance Company |.. |\ ISPORPOS DRV
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-3854611.. | ...ccoveereerriies [ errrerriereiiiiens | eeerreeereresieeienns Michigan Medicaid Holdings Company.............. M. NIA............. Insurance Company Ownership......... ..100.000 |Insurance Company |... |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 11557... |4T-2582248.. | ....covovieieres | vreireiveienienns | ereeiiseneississiens Blue Cross Complete of Michigan LLC.............. 17/ I A, Michigan Medicaid Holdings Company............ Ownership......... |...... 50.000 |Insurance Company ... Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [38-3134881... | ...coovvvvrrrars | e | e BCN Service Company........c.ccccevveivenrunirnnnen. M. DS..coorin Blue Care Network of Michigan.............ccc........ Ownership......... ...100.000 |Insurance Company ~ |... | GO I
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SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 52037... |38-2536979.. | ...cvvrernrrens [ e | e Blue Care of Michigan, INC.........ccccccrvvervierneences 1V (A Insurance Company Ownership......... ...100.000 |Insurance Company ... |\ ISR DR
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross and Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [38-2338506.. | ....ccerrerrres | errrerrirereriiiens | eeervreereresieesenens Foundation M. NIA............ Blue Care of Michigan, InC............cccoeevinernnes Ownership......... ...100.000 |Insurance Company |... |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 15649... 472221114, | covoveeeeieies | vreiieiirieiiens e Woodward Straits Insurance Company.............. 17/ A, Insurance Company Ownership......... ..100.000 |Insurance Company |... Neoroe [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [81-3438452.. | ....covvvvrrarer | cerrrrririenins | e COBX 0ot Ml NIA. o Insurance Company Ownership......... ...100.000 |Insurance Company .. |\ ISPURPIR DR
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [47-5653683.. | .....covvrrverrne | weverrerrerreennes [ crrerierirerseeenenenns Visiant Holdings, Inc (formerly SBBX Co).......... Ml NIA .o Insurance Company Ownership......... ...100.000 |Insurance Company  |.. | (RTINS DRV
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [11-3738370.. | ..cecvverrrerries [ erererrieririeiens | eeerveenreresieesenens ikaSystems Corporation............ccccveeveeverenrinns DE............. NIA............. Visiant Holdings, Inc (formerly SBBX Co)........ Ownership......... ...100.000 (Insurance Company  |.. )\ SO O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [58-1767730.. | ..cccorerverriens [ evrerrerieiiens [ erereissieiieeseienenns NASCO Corporation............ceeveeererrernererenennns GA..ccoovvee. NIA....ccoie. Insurance Company Ownership......... ... 19.500 |Insurance Company  |... Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [27-1038374.. | ..cooverereenens | wrmerneereeseernnes [ eereereerneeseeseeenenes BH Assets, LLC.......cooveereenireireieiseereineeeeenas DE....cccceo.. NIA..coen. Insurance Company Ownership......... | ...... 28.680 |Insurance Company ... |\ ISR DRV
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-1259278.. | ....ccovvvrvine | worrererreireiinnes [ crrereeirerisieienens EIN Properties LLC........ccccoeuuermerrnrreennennenen. Ml NIA. o Insurance Company Ownership......... |...... 40.000 |Insurance Company .. |\ ISPORIS DU
Blue Cross Blue Shield of
Michigan Mutual Insurance Tessellate Holdings, LLC (formerly DDDS, Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [47-4522025.. | ....cccovvvrmrne | wemrrerreneinnes | crvererinereeenenins Holdings, LLC) DE...coonn. NIA oo Insurance Company Ownership........ |...... 70.100 |Insurance Company ~ |.. |\ ISPORPOS DR
Blue Cross Blue Shield of
Michigan Mutual Insurance Tessellate Holdings, LLC (formerly DDDS, Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-3742721.. | .ovcvvivverrien [ eorreirrnieiiens [ erereisreieiseienenns Tessellate, LLC (dba DDDS).........ccoevvvrveerrennees [] S NIA....coinee Holdings, LLC) Ownership......... ...100.000 |Insurance Company |... Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-1062167.. | ..cccoververrrens [ eerrerreirieiiens e NDBH Holding Company, LLC...........ccccccvvernne MO............ NIA....ccoooe. Insurance Company Ownership......... |.o... 10.000 |Insurance Company |... Neoroo [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [43-1698690.. | ....covvvrrrrrernr | errrrmrrrrierins | crerrreerenireniiennnns New Directions Behavioral Health, LLC............. MO.....cc.... NIA. .. NDBH Holding Company, LLC...........ccccevvunne. Ownership......... | ... 99.000 |Insurance Company ~ |.. Neeooee e
Blue Cross Blue Shield of
Michigan Mutual Insurance
0572 | Company 00000... | 30-0703311.. BMH LLC.....cooiiiicitincecieceeeeeeeeeieseees IBCMHLLC......ooveeieeeeeeeeieeiseienieninens | OWNETSHIP.cocias [ e 38.740 |BCBSM and IBC MH LLC.......
....................................................... 00000... | 38-3946080.. | ... BMH SUBCO | LLC. . |BMHLLC.. ......38.740 |BCBSM and IBC MH LLC...
....................................................... 00000... |80-0768643.. BMH SUBCO Il LLC BMHLLC ......38.740 |BCBSM and IBC MH LLC
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SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
....................................................... 00000... [45-5415725.. | ...cecovevenens [ eemerererrniinnes | evneseseneienenene. | AmeriHealth Caritas Services, LLC.........ocoveeeees | DE.eciccect [INJAL it [BMHLLC..csee e | OWNIEIShID..cocccc | ... 38.740 | BCBSM and IBC MH LLC
........ 00000... | 23-2859523.. AmeriHealth Caritas Health Plan BMH SUBCO | LLC Ownership......... |.....19.370 |BCBSM and IBC MH LLC
.......... 00000... |23-2859523.. | .... AmeriHealth Caritas Health Plan ... |BMH SUBCO Il LLC...... .. | Ownership......... |......19.370 |BCBSM and IBC MH LLC...
.......... 14143... | 27-3575066.. | .... AmeriHealth Caritas Louisiana, Inc..... ... | AmeriHealth Caritas Health Plan.. ..| Ownership......... | ......38.740 |BCBSM and IBC MH LLC...
.......... 95458... |57-1032456.. |.... Select Health of South Carolina, Inc... .. | AmeriHealth Caritas Health Plan.. .... | Ownership......... |......38.740 |BCBSM and IBC MH LLC...
........ 14692... | 20-2467931.. AmeriHealth Caritas Georgia, Inc...........ccc.ce..... AmeriHealth Caritas Health Plan...................... | Ownership......... |......38.740 |BCBSM and IBC MH LLC
........ 00000... {20-4948091.. AmeriHealth Caritas Indiana, LLC...................... AmeriHealth Caritas Health Plan Ownership......... |......38.740 |BCBSM and IBC MH LLC
........ 15800... |47-3923267.. |.... AmeriHealth Caritas lowa, Inc......... ... | AmeriHealth Caritas Health Plan.. ..| Ownership. ......38.740 |BCBSM and IBC MH LLC...
........ 00000... [26-1809217.. |.... Perform RX IPA of New York, LLC.. . | AmeriHealth Caritas Health Plan.. ..| Ownership. ......38.740 |BCBSM and IBC MH LLC...
........ 00000... {26-1144363.. AMHP Holdings COorp........curemeenrerrereerneeneereines AmeriHealth Caritas Health Plan Ownership ......38.740 |BCBSM and IBC MH LLC
Community Behavioral Healthcare Network of
........ 00000... {25-1765391.. Pennsylvania, Inc. PA........|NIA........ |AMHP Holdings Corp........c.ccceeosrrururerrrrerrrennne. | OWnership......... | ......38.740 |BCBSM and IBC MH LLC
Community Behavioral Healthcare Network of

........ 13630... | 26-0885397 .. CBHNP Services, INC........ocreernieneireininiineinas Pennsylvania, Inc. Ownership BCBSM and IBC MH LLC
........ 14378... | 45-4088232.. Florida True Health, Inc AmeriHealth Caritas Health Plan...................... | Ownership BCBSM and IBC MH LLC
.......... 00000... {47-5566319.. |.... AmeriHealth Caritas Virginia, Inc. .. | AmeriHealth Caritas Health Plan.. ...| Ownership. BCBSM and IBC MH LLC...
.......... 00000... {37-1752699.. |.... FTH Clinic, LLC.......ccceevirene .. | Florida True Health, Inc............ ... | Ownership. BCBSM and IBC MH LLC...
.......... 00000... [61-1720226.. |.... Community Care of Florida, LLC..... . | Florida True Health, Inc............ ... |Ownership. BCBSM and IBC MH LLC...
........ 15088... |46-1482013.. AmeriHealth District of Columbia, Inc AmeriHealth Caritas Health Plan......................|Ownership BCBSM and IBC MH LLC
........ 15104... | 46-0906893.. AmeriHealth Michigan, INC.........cocoevvevierreincens AmeriHealth Caritas Health Plan Ownership BCBSM and IBC MH LLC
........ 00000... |81-4458766.. |.... AmeriHealth Caritas Oklahoma, Inc ... | AmeriHealth Caritas Health Plan.. ..| Ownership. BCBSM and IBC MH LLC...
........ 14261... |45-3790685.. | .... AmeriHealth Nebraska, Inc..... ... | AmeriHealth Caritas Health Plan.. ..| Ownership. BCBSM and IBC MH LLC...
........ 00000... {27-0863878.. |.... PerformRx, LLC........... . | AmeriHealth Caritas Health Plan.. .... | Ownership. BCBSM and IBC MH LLC...
........ 00000... {61-1729412.. PerformSpecialty, LLC.... PerformRx, LLC..........cccocevververierieireienenennen. | OWnership BCBSM and IBC MH LLC
........ 00000... |23-2842344.. Keystone Family Health Plan..............ccccccocoeuc.. BMH SUBCO | LLC Ownership BCBSM and IBC MH LLC
.......... 00000... |23-2842344.. | .... Keystone Family Health Plan.............. ... |BMH SUBCO Il LLC...... .. | Ownership. BCBSM and IBC MH LLC...
.......... 11557... |47-2582248.. | .... Blue Cross Complete of Michigan LLC... .. | AmeriHealth Caritas Health Plan.. ..| Ownership BCBSM and IBC MH LLC....
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:
* 95 6102 017 3650000 1 *

Q117
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Overflow Page for Write-Ins

NONE

Q18
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rvererereiinrreieeeere e
2.2 Additional investment made after acquisition.............ccccceveeeviericiriennn. |
Current year change in enCUMbBIaNCeS. ..o eeeneeend
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........ovvererieneeereneeneeneereereeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............ccocveveieiciccrisisccsecees
Accrual of discount...........cccerrrvrernrenns
Unrealized valuation increase (decrease). .
Total gain (loss) on disposals................
Deduct amounts received on diSPOSALS...........ccccererevieriieieieisesee e
Deduct amortization of premium and mortgage interest points and commitment fees..
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment reCOgNIZEA............c.ccvevivireirieriieeeeee e
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total ValUGLIoN @IOWANCE............c.cvieiveiiieisieeete ettt a bbbt s st s s st naen
SUDLOtAl (LINE 11 PIUS LINE 12)...uuiviiriircieieeieieisie ettt sttt bbbttt
Deduct total NONAAMItEEd AMOUNES.........cuiuiiririee et
Statement value at end of current period (Line 13 MINUS LINE 14)........coiiiiiiiiiiieieice ittt

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot nens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeiVEd ON QISPOSAIS............ vttt ess ettt
Deduct amortization of premium and dEPreCiation............c.ciuieieiiiniieieieee et
Total foreign exchange change in book/adjusted Carrying VAIUE. ...t ssesseneseenns
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coververririeriireereseesee s
Deduct total nONadMItted @MOUNS..........c.riiiicieii bbb
Statement value at end of current period (Ling 11 MINUS LINE 12).......ovireiruriiseisiissessessesssssessessssssessessns s ssssssssessssssssssssesses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N kw2

Sz

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total NoNadmitted @MOUNLS.........ciuiririeieiieieie et en st enes
. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiuueieiieinirniiisiisissiessisss e sessses s ssssssssessenne

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of DONAS AN SLOCKS ACGUIFED.........veeererririecieie ittt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization Of PIEMIUM..........coveieicireeece ettt sttt se sttt bt en s senanes
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

1,105,786,286
190,605,330
(306,998)
8,127,293
6,079,178
182,866,682
1,145,296
..... 1,484,162

..1,061,672,344
812,870,690
1,616,622
...... 8,989,291
9,257,540
779,932,185
6,250,591
683,752
3,121,178

...1,105,786,286
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 5

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Tradiig Activity Book/Adjusted Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (B): vttt | coneesnessnessnessnesaees 950,480,246 | ......covcveerinen. 1,480,471,656 | ...ovoreverrirrirens 1,395,554,384 | ......covvvrcrircrircrines 12,442,968 | ....coovvveirinene 1,047,840,486 | .....oovomrercriceiciinerireeireninesienes | veesnesisesisessse s sssenienes | esseesseessesieneenens 950,480,246
20 NAIC 2 ().t ettt enes | st 529,622,808 | .....vvvvrrirrrirnens 666,959,953 | ...oovvvvirircrirnens 542,600,323 | ....oovvvveirirririnnns (13,573,676) | ..oovevrrererireennne 840,408,762 | ....oovereverrercreienniesesessisseens | eeseessesssesss st sssi s | sesssesssesn s 529,622,808
NAIC 3 (8)-veverereeererireriiriseesesessiessses s ssssss s esssessssensines | sesssnessssesssessesssssnns 35,699,776 | ..o 23,044,328 | ....ovvverrrininne 12,950,612 | covoovrerrerierirerienienne 596,050 | ..vouvverererrrrirriinan 46,389,542 | ..ot | et | e enies 35,699,776
NAIC 4 (B)- v | sbsestentene sttt 25,546,972 | ..o 20,678,441 | ..o 7,663,884 | ..o (1,407,278) | oo 37,154,251 | oooececceneeneeeeenesesies [ e | et 25,546,972
NAIC 5 (B)-1vuvruereereiieiineiiseeiseesetsse st | eesiesssessesssesssessseessens 7,930,734 | oo 9,711,576 | oo 6,243,266 | .....cvorvirrin 985,295 | ..o 12,384,339 | oo | ettt | b 7,930,734
NAIC B (8)--vvvevereeeraerereeeseesseessssesseesssseessesssssesssseesssssssssssseesssessssessssessssns | ossesssssssssssssssssssssnns 1,628,679 | ovooiveerersiiissrcissessnesssnsnnnnens | o 131,375 | s (1,364,153) | ...cceovverrrnresnrieens 133,157 | srnsssnesnes | et | et 1,628,679
TOtAl BONAS. ... s nees | oessssssnssenesseees 1,650,909,215 | ..ovvvvirnniiins 2,200,865,954 | ....oovrrririininens 1,965,143,844 | ...ooovvvvvvirriiiiincninns (2,320,794) | ..oovvveviriririis 1,784,310,531 | oo 0 | [( IR 1,550,909,215
PREFERRED STOCK
INAIC Ttttk | Sebeeb bbbttt | Sebr et | Sttt | st | bbb 0 [ ottt | e | s
NAIC 2.t | eeeiesi et 530,190 | .veurveureereiriimeireiriereinreiseeies | e 987,329 | oo 457,139 | oo 0 [ oottt ittt | ettt ettt | ettt ettt 530,190
10.
110 NAIC 4t | seeeni e 480,261 | ..ooeveeerireeriereeenieeinenineiens | e 480,261 | .oooveerrieericeieerieciienneenies | et LU SO POSTOOOOR BOPT TR STOSPOTSPTURTORSPTURSTORE IFTORTTORRTORTORPROR 480,261
12, INAIC Buit bbb | et 30,086 | ..veuvenrinrieninienienienienieni | s 30,088 | ..ververrirrirrirenienienienienienies | e 0 [ ettt | b s | e 30,086
13, INAIC B | feni e BT3,247 | oo | oo 115,340 | oo (457,907) | ..overrecricricrienierieneeneenens 0 | ettt | ettt ettt | enbeeni sttt 573,247
14, Total Prefermed SHOCK.........ovververreereeireeireseseesiesesseseseesssesessnessenesnenens | ossesssssssssssssssssssesans 1,842,519 | oo 80,457 | oo 1,922,208 | ..o L1 ] 0 | 0 | (O 1,842,519
15, Total Bonds and Preferred StOCK...........crrrmnirernmmensressresssrsscnesssnnesnns | seresseesssssssssseenes 1,652,751,734 | oo 2,200,946,411 0000 1,967,066,052 | ..o (2,321,562) | ..oovveirirniinns 1,784,310,531 | oo O R (O I 1,552,751,734

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....353,971,259; NAIC 2 §.....480,206,339; NAIC3§.......... 0; NAIC4S.... 0; NAIC5S.......... 0; NAICBS.......... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

732,794,103

............................ 736,428,520

1,268,439

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccccveviiieiieieiesieie e ssesssssssesssssssenss | svesessssnssessessssensensesensnsn: 020,689,441 | coiiiviiiiiiee s 598,657,597
2. Cost of short-term iNVEStMENES ACUINTEA...........ccvuveeverieiiceeieecteee ettt sassas | evsesssassessesssessesaesensaes 1,389,933,215 | coovovieeeerees 4,133,722,350
3. Accrual of discount.... 145,843
4. Unrealized Valuation INCrEASE (AECTEASE).... ... v wrrerrereirrreeesreseessessesessessssesessesssssssesessasssessssssessessessssssessessassssssessasssnssnss | 4essessessssssssessassnessessassssssessassnssessessanss | sesmssssssssnssosssnssnssasssssessassssssnssessnsnnees
5. Total gain (I0SS) ON QISPOSAIS. .......cvevriveiiiireiseiiissieieie sttt b s ss et b sttt st s bsntenss | sebessessessssansesses st enses e b b nsensenaes TT51 | e 60,306
6. Deduct consideration reCeived 0N QISPOSAIS............ceuiveiciciiiieicietse ettt bestenas | sbsessssssessesssessesaeseeeaes 1,275,526,531 | covveeeeeeeeceerns 4,103,048,698
7. Deduct amortization Of PrEMIUM.........c.eiiiirieieiciise ettt s et ensesseses | snbessessssessessessesantesses et ansenae 2,330,668 | ...cverrirrieieireiee s 8,851,957
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..cuuririererireceeeieiieeineieisesseeseesssessssssssssssssssesseses | ressessessssssssessassssssessassssssessessssssnssassans | sessessssssssessssssssessasssnssessassnssnssessnssnes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..ot sees | seressessssssssssesessssensessessnsensassessnses 554 |
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7+8-9).........ccccevirirrireriieriereiieieeieessesisinnes | cevvessssesissssese e ssssssenens 732,794,103 | .ooovveieeeeeen 620,685,441
11. Deduct total NONAAMItIEA BMOUNES............ciiiiiiii bbb | SE0b sttt | fenbs s
12. Statement value at end of current period (Ling 10 MiINUS LINE 11)......ourueereirunissseseiisessessessesenessesssssessnsssssssssnssssssssensssssns | sesssssesssssssssssssnsssssssaseans 732,794,103 | oo 620,685,441

QsIo03
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QSI04, QSI105, QSI06, QSI07
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SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOr YEAT..........cccviueviicreieeeeiee sttt sbe s | easesessssebessses s st ss st bessebesnaees 5,145,443 | oo 8,854,937
2. Cost of cash €qUIVAIENES ACQUITEM...........cccueiieiieiierectc ettt be bbb n et ae b sssbess | 2ebessssessssesesssaesessbesesseaesnaees 622,001,279 | oo 403,562,496
3. Accrual of discount 161,206 | ..oooovveiceiees 81,378
4. Unrealized valuation INCrEASE (ABCTBASE)..........ccovuriieiicreieeie ettt bbbt bbb s s s sse s ssebesenss | sistesassstesasseses s et ebssebes s et b ssaebessssetessnsebans | 4ebsesessssssesassesesas st e s s aebe b s e e s s et b st sansens
5. Total Gain (I0SS) ON QISPOSAIS.........c.cveveieieiieiiicieieete ettt sttt ae b bbbt e st s st b s s b e s s aebass | 4bsstebessssesssssebessebessssesesassebessssesessnsebassnsetes | 4ebessebessesessssssesassetesass et e s s et s et et ensnsees 638
6. Deduct consideration received 0N dISPOSAIS.............cccuucuerireiriieeiiiere ettt bessaess | sebessebessseses st es st et es bt s aees 525,891,000 | ooovoviveriiereeeeeee e 407,291,390
7. Deduct amortization Of PIEMIUM..........ccouiueueiieice ettt bbb s bbb s bessssets | 4ebstebessssesssssseb e st e s s sae s st e bnsebens 33433 | oo 62,882
8. Total foreign exchange change in DOOK/ adjUSLEA CAITYING VAIUE..........cccvuevevriieeceeieccteeetce e sstesesnes | sesvesessesssssssse s ssssstes st esses s sssssssessesnss | oesissessesssssssssssssesssssssessessesssessesassansnen 266
9. Deduct current year's other-than-temporary impairment FECOGNIZE.............ccuiueueiiieiiee et eesies | crisseresisesss st esssseresssssssssssesessssessssssesenseses | eressssssesssesessssesasassebessnsesessesebassesesesnsesanans
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-T+8-9)..........ccoevrrerrireeererieirieiiens | cveereresissessseseessssesesessessssens 101,383,495 | oo 5,145,443
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......viiiiriiereieciisisiessisteseesessssesssssssssssees | evsessessssssssssessnssnsessessesssssssns 101,383,495 | oo 5,145,443

QsI08
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement as of March 31, 2017 of the Blue Care Network of MiChigan

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Durmg the Current Quarter

1 2 Location 5 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0Universa Investments LP. | MIAML....oovoiis e | ..... | Universa’s Black Swan Protection Protocol (BSPP)..........cceiirninriersnnesesnissins | vevsenrsesenens 03/31/2017.... 3,800,000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........c.cccoovees 3,800,000 0 0 0
4499999. Subtotal - Unaffiliated..............ccccovvrrereererreriererenienians 3,800,000 0 0 0
4699999, TOMAIS........veveerrcesieeeis etk 3,800,000 0 0 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE




Statement as of March 31, 2017 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government
912810 PT 9 |US TREASURY N/B. 01/10/2017........ [VARIOUS......oocririiiirieieieseiseresee s erenes s | e 13,226,226 210,125,000 | .o 189,209 | 1o
912810 QL 5 |US TREASURY N/B. 01/03/2017........ | WELLS FARGO s | et 1,214,688 1,000,000 5,870
912810 RT 7 |US TREASURY N/B. 02/07/2017........ | VARIOUS ..2,506,593 2,970,000 31,499
912810 RU 4 |US TREASURY N/B. 03/21/2017. VARIOUS . . ceveeen4,861,523 5,050,000 40,413
912828  T7 5 |US TREASURY FRN 01/11/2017........ |ROYAL BANK OF SCOTLAND 250,238 250,000 333
912828 U8 1 |US TREASURY N/B. 01/26/2017........ | JEFFERIES & CO....cevuviiiiiriieiscieesscenisessie s L1152,336 | s 1,150,000 1,715
912828 V6 4 |US TREASURY FRN 01/25/2017........ |ROYAL BANK OF SCOTLAND ceenennn2,500,126 2,500,000
912828 W5 5 |US TREASURY N/B. 03/30/2017........ MORGAN STANLEY ... 996,289 | ..o 1,000,000 1,579
0599999, TOtal - BONAS = U.S. GOVEIMIMENE. ... evettutisisietersstssesssttsessss st ers st 2s sk o082k 88e08s £1 e84 oeE8 48848840881 £ 08 E 84840808 4E 881 £EE 4448108 E 140840 E £ E 8oL L1 E L4801 E 4oL 84 E 148 EE L0 EE L8 E e E b e o0 b b et es | fhtteebeeb et en s ben st en sttt ennants | fonbssssenssesssnssns st ensnes 26,708,019 [ ..o 24,045,000 270,618 S S
Bonds - All Other Government
12593C AE 1 |CPPIB CAPITAL INC 03/20/2017........ | TD SECURITIES.......ccccevrvrrrrnnee e | et 1,725,395 | oo 1,750,000 182 [1FE
040114 HH 6 |REPUBLIC OF ARGENTINA C 01/19/2017. EXTERNAL MANAGER TRADES.. . 195,000 195,000 4FE
AM4207 30 5 |PROVINCIA DE BUENOS AIRE [ 02/08/2017........ | EXTERNAL MANAGER TRADES.. . 219,078 220,000 4FE
LW3913 50 3 |PROVINCIA DE BUENOS AIRE C 02/08/2017........ EXTERNAL MANAGER TRADES.. . 285,743 290,000 3,806 |4FE
1099999. Total - Bonds - All Other Government. OO OO PO OO PO PO PP POPO [ OOO PO PO 2,425,216 | oo 2,455,000 3,988 XXX v
Bonds - U.S. Special R and Special A
3128MJ  ZS 2 |FG G08752 .. | 02/14/2017........| WELLS FARGO ..3,449,099 3,292,696 4,390 |1
31418C  JD 7 |FN MA2959 .. [ 03/16/2017........| MORGAN STANLEY......coosrirmrnrirnrinninns e 3,200,203 | s 3,150,000 3,369 [1
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ettt et e bt st s st aetans otuetesesieietestatees ot etet et s aet et e A et et et sae s et eA et et s ae A et ee e A e A et s An e et es At A e e e st Ae A et es e A et s e Ae s et es e A et et e Aet et s e et ee e Aet et enaseeteseaetesasanae | Aetetisessetesssetetesntetasseseesesensetasenansenns | cresesieetesesstesenneetesenaesesan 6,649,302 | .ovovreieeeeeen 6,442,696 7,759 XXX.oovcvrene
Bonds - Industrial and Miscell
00206R DR 0 |AT&TINC.....cocovvirrircrrircreiincirs 01/31/2017........ CITIGROUP.......ccvvvvirrrriirnns 995,290 | ..o 1,000,000 2FE.
00206R DT 6 |AT&TINC...ccovvvrerirricrierrircrienes 01/31/2017........ | CITIGROUP 994,010 | oo 1,000,000 2FE.
00724F  AC 5 |ADOBE SYSTEMS INC. 03/06/2017........| MORGAN STANLEY.... 553,339 550,000 1,887 | 1FE e
00928Q AQ 4 |AIRCASTLE LTD 03/14/2017........ | EXTERNAL MANAGER TRADES.. N 894,581 895,000 3FE.
019736 AD 9 |ALLISON TRANSMISSION INC .1 03/27/2017. EXTERNAL MANAGER TRADES.. . v 1,014,900 | ... ..1,020,000 26,492 | 3FE
0258M0 EG 0 | AMERICAN EXPRESS CREDIT 02/28/2017........ |BANK OF AMERICA.........c.coovvvvrniinenn 997,770 . ..1,000,000 1FE
030981 AL 8 | AMERIGAS PART/FIN CORP. .. | 03/29/2017........ | EXTERNAL MANAGER TRADES.. . 757,350 765,000 6,109 |3FE
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN ] .. | 02/27/2017........| GOLDMAN SACHS.........cccomivmrrmrirernrinrirs s | et s 1,023,070 | oo 1,000,000 2,842 | 2FE
035242  AM 8 | ANHEUSER-BUSCH INBEV FIN......cccovumiiiiiriieiiiieisiississrsississssesssssssessessssesenss | sonseessessnes 02/28/2017........ BNP PARIBAS et | et 1,615,680 | ..o 1,500,000 6,267 | 2FE.
035242 AP 1 | ANHEUSER-BUSCH INBEV FIN .. | 02/27/2017........| GOLDMAN SACHS.........cccovirmrrrrirernrinriras s | s 1,017,500 | oo 1,000,000 3,143 | 2FE
037411 AX 3 |APACHE CORP. | ..| 01/03/2017........| WELLS FARGO 860,660 835,000 13,032 | 2FE.....ccovrviriirine
037833 CN 8 |APPLE INC 02/02/2017........ | JP MORGAN 300,000 300,000 1FE
04650N  AB 0 |AT&TINC.....covveerrrrcrrirereiineine 01/26/2017........ | SUSQUEHANNA.. et | et 1,210,872 | oo 1,200,000 26,750 | 2FE
05409Q AA 6 |AVON INTERNATIONAL OPERA BT PP OO 03/27/2017........ EXTERNAL MANAGER TRADES.. . 724,500 690,000 6,765 |3FE
05508R  AE 6 |B&G FOODS INC 03/29/2017........ | EXTERNAL MANAGER TRADES.. . 685,000 685,000
05531F  AY 9 | BB&T CORPORATION......ccoviiiuiiuiiriieiintierieietisesies st enssssssenienenns | esisesssnsnsins 03/16/2017........[MORGAN STANLEY.......cccocsvurmrrrrrrrrrirenns et | et 1,000,000 | oo 1,000,000
093645 AH 2 |BLOCK COMMUNICATIONS INC 03/22/2017........ | EXTERNAL MANAGER TRADES.. . 290,125 275,000
095370  AB 8 |BLUE CUBE SPINCO INC.... 03/24/2017. EXTERNAL MANAGER TRADES.. . 850,225 710,000
096630  AF 5 |BOARDWALK PIPELINES LP.......ovoiiiiiiiniineineieiisissessesssseeesisscsnnsenns 01/05/2017........ |BARCLAY'S CAPITAL......cocovvrrrrvrririrernrineenes 996,590 | oo 1,000,000
11134L  AC 3 |BROADCOM CRP/ CAYMN FI 01/11/2017........ [BANK OF AMERICA.........c.cccvvvnrrnen. s | s 1,493,880 | ..o 1,500,000
1248EP  BP 7 [CCO HLDGS LLC/ICAP CORP.......ccovvuiiieiiicineieieisssiesissississssssss s sesssssssessessnsens | esiessssnnens 03/22/2017........ | EXTERNAL MANAGER TRADES.. N 331,144 315,000
125430 AV 2 | CHS/COMMUNITY HEALTH SYS 03/21/2017........ EXTERNAL MANAGER TRADES.. . 185,772 220,000
12543D  AY 6 |CHS/COMMUNITY HEALTH SYS 03/21/2017........ | EXTERNAL MANAGER TRADES.. . 310,644 310,000
128195 AN 4 | CALATLANTIC GROUP INC. 03/30/2017........ | EXTERNAL MANAGER TRADES.. . 108,350 110,000
14042E 4K 3 | CAPITAL ONE NA .| 01/23/2017........| WELLS FARGO 501,145 500,000
14042R  FJ 5 |CAPITAL ONE NA I 11 103/02/2017........ | VARIOUS.......cooriieirieiiiierisessis s sssnsenes et | et 3,007,410 3,000,000
14161T  AA 0 |CARDTRONICS INC 03/30/2017........ EXTERNAL MANAGER TRADES.. . 145,000 145,000
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15135B  AH 4 | CENTENE CORP......ovviiiiiieieriseieiecissiesssseiss s 03/23/2017........ EXTERNAL MANAGER TRADES........c.coocoviiieinieinsieinssenssssssssssesssssssssesses | svenes 463,936 440,000 3,219 |3FE
156700 AM 8 | CENTURYLINK INC 03/29/2017........ |EXTERNAL MANAGER TRADES..........ccooiiiniiiiierneireienieeiseeesissisesessesssnsens | venes 587,275 665,000 2,527 | 3FE.
1591IN AA 3 |CHANGE HEALTH/FIN INC 03/23/2017........ |EXTERNAL MANAGER TRADES.........ccocisiiiiiiieiinieiesiensssiessssissessssisnsens | veves 580,031 575,000 3,949 |4FE
16412X  AB 1 |CHENIERE CORP CHRISTI HD 03/30/2017........ |EXTERNAL MANAGER TRADES..........ccciminiiieineireieiseiseesssisesessseisssens | venee 877,800 840,000 15,902 | 3FE...
165167  CQ 8 | CHESAPEAKE ENERGY CORP.........ccovvviieiniircriniins 03/29/2017. EXTERNAL MANAGER TRADES.. 583,800 560,000 13,440 | 5FE...
165167  CT 2 | CHESAPEAKE ENERGY CORP.........cccccouviivminiiiiirirs 03/31/2017........ |EXTERNAL MANAGER TRADES..........ccccoviniiininieiniesisssessssissssisssnns | e 163,700 165,000 3,821 |5FE
166764  BM 1 | CHEVRON CORP..........cooriiiiiiiiieiiticieistiesisi sttt enessssniens | avinessessnsines 02/28/2017........ [BANK OF AMERICA.........cooiiiiiiiirieieiistiese st nasnes | crestesssssssee s st es bt enis | etbetesessessens e ssssseniessaees 1,750,000 | oo 1,750,000 1FE
171871 AP 1 | CINCINNATI BELL INC 03/22/12017........ |EXTERNAL MANAGER TRADES.........ccocisiniiiiiieinnineiesssnsssiessssssssessssssnsnss | ooeves 577,894 555,000 7,770 [4FE....cooviviiiniane
172967  GS 4 | CITIGROUP INC 02/17/2017........ WELLS FARGO.......ccoivreirirrieintieriseiseesie s ssssssessessssesenss | venes 300,069 300,000 1,633 | 2FE. ..o
184502 BG 6 |IHEARTCOMMUNICATIONS INC.. 03/31/2017........ |EXTERNAL MANAGER TRADES..........cccciiimiiiiiieiisieiesiensssiessssissesssessssens | veves 354,563 465,000 3,953 | 5FE
184502  BL 5 |IHEARTCOMMUNICATIONS INC.. 03/24/2017........ |EXTERNAL MANAGER TRADES..........ccciiiniiiieiniieeiseiseesssisesessseissnsens | vevee 224,813 275,000 7,150 [5FE......ccovvivciine
18451Q AM 0 | CLEAR CHANNEL WORLDWIDE 03/23/2017........ |EXTERNAL MANAGER TRADES.........cccoisiniiiiniieinnireresieninseesssissssesssessninens | renes 351,900 340,000 8,165 |4FE
20826F AH 9 | CONOCOPHILLIPS COMPANY 02/14/2017. JP MORGAN.... 881,563 875,000 94 |1FE
226373 AL 2 | CRESTWOOD MIDSTREAM PART......ccovrerierneiieerinsieereeseessnenenes 03/29/2017........ |EXTERNAL MANAGER TRADES..........ccooisinirineieinniereniesiseeerssisesessesssnsens | venes 575,813 555,000 193 |4FE
24422E TP 4 | JOHN DEERE CAPITAL CORP 03/10/2017 ..o [MITSUBISHI UFJ.....ooiiicriieisieiesissiesssssiessssssses s nsesissnes | estsssssnsssessessss s st nsessssssensas | sebssssessssssssssssesssssessessanes 1,000,000 | oo 1,000,000 1FE
25179M  AK 9 | DEVON ENERGY CORPORATION........cuuiiiiriiiiirirrierseiseierisesessessssssessssnesenene 01/26/2017........ [BANK OF NOVA SCOTIA......cooiiiireiriernisriesiesisesesiesssssseesisssssssesssesnssenes | venes 805,100 780,000 | .ooveoirriieereneiseeeseine 1,387 | 2FE ..o
25468P DS 2 | WALT DISNEY COMPANY/THE.......cooiimiieinrierniiiiesireresiseessie s ssenieseenees 03/01/2017........ CITIGROUP.....o ittt | Sotis s it bt s bbbt | oebenesens st s et nsees 1,000,000 | oo 1,000,000 1FE
25787G  AA 8 | DONNELLEY FINANCIAL SOL 03/30/2017........ | EXTERNAL MANAGER TRADES..........cccoumimiiimriininineiiesriesiesesnessssisssiienns | s 241,060 236,000 9,883 |4FE
263534  CB 3 |E.I. DU PONT DE NEMOURS........cccoeuimiitieriiicirenierissensiesiesissesesisssssssesesensssssssessnns | sossesessessees 02/24/12017........ [PNC SECURITIES INC.......coiiiiiriiiiieieiieresistierissieesesee st sssssessesissssensees | srestesssssnsesessessssesessessssssessessessssssessns | sesssesesssessessessessnsssessessanes 1,567,980 | oo 1,500,000 6,948 | 1FE
26875P AP 6 |[EOG RESOURCESINC.........c.cocene.. 03/10/2017........ [ROBERT W. BAIRD.......ecriuiiiriireriiieiiesissiesinsieesesiessssssssessssssssesssssssensens. | veves 513,450 500,000 3,458 | 2FE
27890G  AB 6 |ECLIPSE RESOURCES CORP.........cccocooviirirnrininnas 03/29/2017........ |EXTERNAL MANAGER TRADES..........cccisiniiieiniieieieeseesissisesessessssens | venee 183,150 180,000 3,461 |5FE
293791 AF 6 |ENTERPRISE PRODUCTS OPER........cosiiieiiiciiiietieiissiesierss s 03/07/2017........ VARIOUS.......ooiiiie sttt nes | etbates st bbbt nniens | ebrebaesb st 1,133,767 910,000 19,388 | 2FE.......ocvirierine
299897 AA 6 |EVERETT SPINCO INC 03/13/2017........ [BANK OF AMERICA.........ccovviiriiriiiiiiinsriesienissesssissssesiensesessssssssssessenens | sveees 996,890 ..1,000,000 2FE
302570  AY 2 |NEXTERA ENERGY CAPITAL.....coiuiiiiiriireiisiiresesissiesisssessesssesessesssesssssssssessessane | sossesessessees 01/12/2017.....c.. [ JEFFERIES & CO....oiiiiiiieiieicietei e ss et nis | srestsesssssesssessessssesesssssssssessesssssssssesins | sesssesesssessessessessnsssessessenes 1,005,000 ..1,000,000 27,781 | 2FE
31620M  AK 2 |FIDELITY NATIONAL INFORM 0212412017 ....... [VARIOUS.....coooimiiriiiiitiieiiessi ettt sssesssnsssnses. | reres ..1,156,249 ..1,133,000 ..14,981 | 2FE...
319963 BN 3 |FIRST DATA CORPORATION 03/24/2017. EXTERNAL MANAGER TRADES.. 1,167,188 ..1,125,000 3FE...
337915  AA 0 |FIRSTMERIT CORPORATION 01/19/2017.....co. [KEYBANC ..ottt esseniens | enes ..1,033,180 ..1,000,000 2FE.
345397 YJ 6 |FORD MOTOR CREDIT CO LLC 03/28/2017 ... [VARIOUS......ooiiiririntiieiiesiiesi sttt sssssasnes | sbsssiestsesssenss bbbt ssbeens | sebessssesss st ssen 2,003,290 2,000,000 2FE.
35906A AQ 1 [FRONTIER COMMUNICATIONS........coviiuririimeriieerissisesesisiseisessesesssseessssssesenene 03/31/2017........ |EXTERNAL MANAGER TRADES.........coooiiiniiiniieinsirereieesiseiesissisesesisesssninens | renee 348,775 420,000 6,350 |4FE.
35906A AT 5 |FRONTIER COMMUNICATIONS.......ccovriiirrireieimeiesssisesesssssissssssesssssessssssesenens 03/29/2017........ EXTERNAL MANAGER TRADES........c.coocoviiierieisieinssensssssssssssessssssesesses | avenes 587,600 565,000 2,507 |4FE
36253K  AA 1 |GTT ESCROW CORP. 03/23/2017........ | EXTERNAL MANAGER TRADES.. e | e 402,325 385,000 8,169 |5FE
369622 42 8 | GENERAL ELEC CAP CORP........cocotuiriirerineirernrinsieniei s 01/19/2017........ [MORGAN STANLEY DW.......ooomiuiiriririreiiniierierinsiesinsisesesisesssssssessessssesesssssans | reves 624,108 25,000 1FE
37045X  BR 6 | GENERAL MOTORS FINL CO...otvuuiiuiiiirirrirriiiiessiiesisesisssessssessssesssesssssssssensses | soerisessseees 0173172017 ..o [VARIOUS......vtiitiitiiiistiesi st sssnsaenes | cbsessiestsenssenes bbb snbeens | sebeesssesss st ens s AT12,376 | oo 4,700,000 2,066 |2FE
382550 BE 0 | GOODYEAR TIRE & RUBBER........ccccovuiiiiiricrnicieseeessieenines 03/24/2017........ |EXTERNAL MANAGER TRADES.........ccociiiniiiiniieinireiesiesineiesssissesesisesssninens | venes 432,344 420,000 8,012 |3FE
391164  AH 3 | GREAT PLAINS ENERGY INC 03/06/2017........ GOLDMAN SACHS........ooiriiiisitiesesissiesssissssss s ssiesssssssssesssssssssssensns | svenes 999,240 | oo 1,000,000 2FE
391164  AK 6 | GREAT PLAINS ENERGY INC 03/06/2017........ [ GOLDMAN SACHS........ccoiiirrieririrreerierseissie s ssssseeensssssesens. | venes 998,700 | ..eoveeeerereieeierenieenas 1,000,000 2FE.
398545  AA 1 | GRINDING MED/MC GRINDING.......ccrvvuererireriririrnrieiseiseieieseiesiesiaes 03/27/2017........ |EXTERNAL MANAGER TRADES.........ccooiiiniiiiiieiisireresieniseiesssisesesisessniens | reves 461,732 440,000 9,374 |4FE
402635 AF 3 | GULFPORT ENERGY CORP 03/29/2017........ |EXTERNAL MANAGER TRADES..........ccoisiniiieiniieieisiseesssisesesssesssnsens | venee 463,125 475,000 | oo 13,379 |4FE.....covivvivie
404119 BT 5 |HCAINC .| 03/27/2017. EXTERNAL MANAGER TRADES.. 399,938 385,000 5,845 | 3FE
404119  BU 2 |[HCAINC .1 03/30/2017........ | EXTERNAL MANAGER TRADES.........cccscrmriiiriirnrieinniesiessssseensssissssssessnnene | seees 536,613 540,000 3,124 |3FE
40537Q AN 0 |HALCON RESOURCES CORP.........ccccovvrrerernrirerinrinienns 02/21/2017........ | EXTERNAL MANAGER TRADES.. [EUSIRTTTRRRIOURRROTT IOV 578,956 580,000 213 |5FE
406216  BC 4 |HALLIBURTON CO 03/16/2017........ [ SUSQUEHANNAL.........iviiiiiiiiiistiesnsie sttt sssenss | estesisss st s s es bbb s | sebsnesesse st esbanes 1,001,530 | coooeereres 1,000,000 2,778 | 2FE
432891 AG 4 |HILTON WORLDWIDE FIN LLC......ccovvirriiieiriineeeciseeieceenieines 03/21/2017........ EXTERNAL MANAGER TRADES..........ccocovieiniiiniseiesieserssissiesssisesennns | cvenes 585,284 585,000 3FE.
432891 AJ 8 |HILTON WORLDWIDE FIN LLC 03/21/2017........ |EXTERNAL MANAGER TRADES..........ccooiiiniiiimiieinnireresississeesssissssesieseniens | venee 584,946 585,000 3FE
451102 BK 2 [ICAHN ENTERPRISES/FIN......oiiiriiiriirrieirieisisissiessssssiesssssssesesssssssssssssesssssssens. | ossesssssnnens 03/24/12017........ |EXTERNAL MANAGER TRADES.........ccocimiiiieniieiinineissiessseessssesssesssssssnsnss | ooeves 349,350 340,000 ] =
46124T  AA 8 [INVENTIV GRP HLDGS INC........coiiiiiiiiciirieieiisriesesissiesisessessessesessssesessessssesenss | oesssessessnnene 03/21/2017........ | EXTERNAL MANAGER TRADES.. RS IR 765,488 745,000 5FE...
46631Q  AH 5 | JPMCC 2007-CB20 AM 03/28/2017........ [JEFFERIES & CO...ouiuiiiiririiieiiieiesisises s ess s sssessssssssssssenses | sresssssssssasssessesssssessosssssasssesssssssssesss | sessssesssssnsssssessssessossanes 2,834,394 | oo 2,788,000 1FM...
46647P  AA 4 | JPMORGAN CHASE & CO......evurirerniinieeriiseeeiserseisenesisnens 02/14/2017........ P MORGAN. ... .ottt | eesstesess st s e ss s nnnsens | eoreriessessess et nes 1,000,000 | ..oooorveeecees 1,000,000 1FE
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483007 AH 3 | KAISER ALUMINUM CORP.........cccovvrirmrnrirerrniisisnisisissneenes 03/23/2017........ EXTERNAL MANAGER TRADES........c.coocoviiieinieinsieinssenssssssssssesssssssssesses | svenes 577,544 555,000 12,046 |3FE......ccocoviririenn
494550  BF 2 |KINDER MORGAN ENER PART... 01/13/2017 ..o [ FTN FINANCIAL. ..o sssesssessssenes | veres 559,755 500,000 11,281 | 2FE...verine
50077D AC 8 |KRATON POLYMERS LLC/CAP... 03/21/2017........ |EXTERNAL MANAGER TRADES..........cooiiiiiiiiieiinieiesiensssiessssisssessssssnsens | reves 510,638 445,000 20,637 | 5FE
501044 DG 3 |KROGER CO 011712017 ... [US BANK ... sssennennnas | enes 998,670 | oo 1,000,000 2FE
50218P  AA 5 |LSC COMMUNICATIONS INC .1 03/22/2017. EXTERNAL MANAGER TRADES.. 622,200 610,000 26,243 | 4FE
513272 AA 2 |LAMB WESTON HLD 03/24/12017........ |EXTERNAL MANAGER TRADES..........cccciviniiiiininiiesisseissesiesssisssnns | e 868,600 860,000 15,468 |3FE.......cccoovvvvininne
52729N  BX 7 |LEVEL 3 COMMUNICATIONS 03/29/2017........ |EXTERNAL MANAGER TRADES..........ccooiiimiiiimiieinireresiesineiesissiessesiesseninens | reves 829,496 800,000 4,089 |4FE.....ccoocviriei
55303X AC 9 |MGP ESCROW ISSUER/CO-ISS.. 03/22/12017........ |EXTERNAL MANAGER TRADES.........ccocisiniiiiiieinnineiesssnsssiessssssssessssssnsnss | ooeves 286,272 275,000 6,273 |4FE
553283 AB 8 |MPH ACQUISITION HOLDINGS 03/21/2017........ EXTERNAL MANAGER TRADES..........coocoiierniieenriseeessesisesssssessesssisensennes | wvenes 257,863 245,000 5479 |5FE
55336V AE 0 | MARKWEST ENERGY PART/FIN 02/07/2017........ [BANK OF AMERICA.........ccoiiiiniriniieinsiersssie st sessssisens | oenes 784,793 750,000 2,344 | 2FE
55354G  AD 2 [MSCIINC ..ot sesensnns | consssnssensanes 03/27/2017........ |EXTERNAL MANAGER TRADES...........ccciminiinieiniieieisissesissisesessseissnsens | venes 584,350 580,000 4515 |3FE..c.ovviivivi
58013M EY 6 | MCDONALDS CORP. 03/06/2017........ [ CREDIT SUISSE.......ccoiiiiiirirniintierineiseesisesesissie s sesssssessesins. | reves 506,920 500,000 2,004 |2FE
594918  AX 2 |MICROSOFT CORP .. | 03/06/2017. KEYBANC W1111,140 ..1,000,000 1FE...
594918 BZ 6 |MICROSOFT CORP .1 01/30/2017........ | BARCLAY'S CAPITAL.....couiiririiirireeiereeiseiesiesisesesssesssessssesssssssssessssssssensenens | avere 997,830 ..1,000,000 1FE
594918  CB 8 |MICROSOFT CORP......cvuiirriiiieiniieiseisie st essss st ssss s essssssens | sonsisessessnees 01/30/2017........ [BARCLAY'S CAPITAL......coiviiiiiririirsiiseieresiseiesissssesssiesssssesessssssssesssssnsss. | oeves 997,050 . 1FE
595620 AB 1 | MIDAMERICAN ENERGY CO 03/16/2017.....co. [KEYBANC......oooviiiieiicieenie et ssssisnns | cressessssssssesisssssesess s snss st sssnssenias | eeveresesssessessessesssssessensenes 1,344,130 21,000,000 | oo 15,188 |1FE.....covcivivieie
59563K  AA 8 | MIDAS INT HOLDCO II/FIN 03/30/2017........ EXTERNAL MANAGER TRADES........c.coooiriiieiniicenrineiessesiseissisesesissisesesies | cveees 873,900 845,000 3,458 |5FE
59565X  AB 6 | MIDCONTINENT COMM & FIN 03/22/2017........ | EXTERNAL MANAGER TRADES..........cccoumimiiimriinienineiiesriesiesesessssisssisenss | s 580,425 545,000 4,371 |4FE...oiii
60855R  AG 5 |MOLINA HEALTHCARE INC 03/24/12017........ |EXTERNAL MANAGER TRADES.........ccooiiiiiieniicinsireresiesissiesissisesesisesssnsnens | renes 462,800 445,000 8,903 |3FE
61166W AM 3 | MONSANTO CO 02/22/2017........ | GOLDMAN SACHS........cooiiiriiriniiciesiersse st nsssisssens. | venes 249,730 250,000 1,259 | 1FE .
61166W AT 8 | MONSANTO CO 02/16/2017........ | GOLDMAN SACHS.. e | et | e 1,000,600 | ..ooovonviieieieeeis 1,000,000 2,826 |1FE
61746B EE 2 | MORGAN STANLEY. 03/03/2017........ MORGAN STANLEY ..ottt ssssssssesisenensns | shatisessessssesessesssssesss s essssssessessssssenins | sebesesesssessasssessessssssensessenes 1,516,680 | .oocvvveiniecrenis 1,500,000 | ..o 4,328 |1FE....coovivirceis
61746B  EH 5 |[MORGAN STANLEY. 02/14/2017........ [MORGAN STANLEY.......otriuiriiiiiierieririesssiesssiesiessesesssesssssssessessesssssssenns | seoessisesssesssassssssssssssesssessesssssssssseness | sesesssssesssesssesssessssssenssen 2,500,000 2,500,000 1FE
62913T AL 6 |NGL ENRGY PART LP/FIN CO 03/29/2017........ |EXTERNAL MANAGER TRADES.........coooiiiniiiniicierireresiesineiesssieesesssesssneens | renes 858,000 880,000
64072T AC 9 |NEPTUNE FINCO CORP 03/31/2017........ |EXTERNAL MANAGER TRADES.........ccooisiiiiiiieiinieiesienssiessssisssessssisssens | reves 218,000 200,000
64072T  AE 5 |[NEPTUNE FINCO CORP 03/22/2017. EXTERNAL MANAGER TRADES.. 402,500 350,000
655844 AZ 1 |NORFOLK SOUTHERN CORP 02/21/2017 ... [ SUNTRUST ...ttt ssssenens | enes 209,094 200,000
678858 BR 1 | OKLAHOMA G&E CO 03/28/2017......c.. [MIZUHO......oooviiiiiiieiieieissiesiie e ssessensnns. | svees 999,320 ..1,000,000
68555P  AA 8 | ORBCOMM INC 03/31/2017........ | EXTERNAL MANAGER TRADES.. | s | s 1,070,000 ..1,070,000
69352P  AC 7 |PPL CAPITAL FUNDING INC 01/05/2017........ JEFFERIES & CO...ovvviieiceisesssieissie et sssssesssssssssessessas | veves 900,000 | ..ovveririieiieinie 1,000,000 | ooveveiriieieeeene 18,611 | 2FE...cocciviiin
69352P  AG 8 |PPL CAPITAL FUNDING INC 03/10/2017........ [BARCLAY'S CAPITAL......evuvirereriiireriniitesesiersesesiesississesessssssssesssesssssseessenes. | sresssesssssesssessessssesessssssnssesssesssssssssessns | sesssesesssessessessessnsssessessenes 1,000,330 | oo 1,000,000 5489 |2FE
70338P  AC 4 |PATTERN ENERGY GROUP INC.......oouiiiiiiiririeieiintiesissiseesie st sssisenssnees 03/23/2017........ |EXTERNAL MANAGER TRADES.........ccooiiiriiiiiiciisineiesienineierssissesisessniens | renes 464,600 480,000 | oo 4729 |3FE....iiviirieis
707569  AS 8 | PENN NATIONAL GAMING INC 03/21/2017........ | EXTERNAL MANAGER TRADES..........cccovmiiiimriinininieissriesiesesessssisssiienss | v 291,605 295,000 2,996 |4FE
737446 AL 8 |POST HOLDINGS INC........cccrvvrrrrneee 03/24/2017........ |EXTERNAL MANAGER TRADES.........ccociiiniiiiniieinireiesiesineiesssissesesisesssninens | venes 581,450 580,000 3,988 |4FE
737446 AM 6 |POST HOLDINGS INC........cccrvvrirnes 03/22/12017........ EXTERNAL MANAGER TRADES.. JEUTORRRSORRRRTORIORR PN 583,538 585,000 4,018 [4FE.....coovvieeenn
74456Q AU 0 |PUB SVC ELEC & GAS .. [ 03/3072017........ | SUSQUEHANNA........cooiieirireierieie st nienes. | cosesssssesssensnss e s srssessessnssensenannes | eeesesssssessessessessensesinsene 1,191,650 | oo 1,000,000 22,844 |1FE
745867 AW 1 |PULTEGROUP INC .103/22/2017........ | EXTERNAL MANAGER TRADES.........ccceoiiriiieiiieinsireressiseeesississssssenissine | aeenes 466,830 455,000 | oo 1,807 | 3FE ..o
748767  AF 7 | QUINTILES TRANSNATIONAL.......cosviiiriiiieiniisie s sesesssessssssseninns | sossessssessnes 03/24/12017........ |EXTERNAL MANAGER TRADES..........ccoisiniiiiieiniieienisiseesssisesessseissnsens | venee 578,550 570,000 10,343 |3FE....covevviriine
774341 AJ 0 |ROCKWELL COLLINS INC 03/28/2017. WELLS FARGO 997,120 ..1,000,000 2FE
808194  AB 0 |ASCHULMAN INC......ccovvvirrrirriirieiiriririnnns 03/27/2017........ |EXTERNAL MANAGER TRADES.........ccociminiiiimnieinnineiesiensssiessssissssesssesssnsnss | oreves 458,700 440,000 9,999 |4FE
842587  CN 5 | SOUTHERN CO.....cooiiririiiiiieiiicieiseneissiesiss s ssesssssessessssssesssssssssenssens | sonsesessessees 03/14/2017........ [ GOLDMAN SACHS........cooiirrieririrrierireseissie st ssssssesens. | veres 993,390 ..1,000,000 3,272 | 2FE
85207U  AF 2 | SPRINT CORP 03/21/2017........ |EXTERNAL MANAGER TRADES.........coiiiiiiiiiiieiieiesissssississssesssssssessssesens | ressssssssssessessssessssssssessesssssssssesss | stssssesssessssssssesssssessssnes 1,169,088 ..1,085,000 2,136 |4FE
85208N  AA 8 | SPRINT SPECTRUM / SPEC | 02/07/2017........ GOLDMAN SACHS.......c.oiiieiirriiseieieeistie it ssssesssnine | sostisesssssesssess s ssessenss i | oeberssessessess s ssssesensensenes 1,003,750 | oo 1,000,000 | ..o 4,667 |2FE.....ccocvovivinnn
85375C  BE 0 | STANDARD PACIFIC CORP. .1 03/30/2017........ | EXTERNAL MANAGER TRADES..........coootiniiminriieinnicensiesisesssiseeesisseessssies | coeees 188,100 180,000 | vvoerreeiererierircee s 4,083 |3FE....oovirviriieins
857477  AF 0 | STATE STREET CORP. 0211512017 .o [ VARIOUS.....oiieiicis st ssnsses | assssssssasssssnssssssessessssssessesssssesssessnnss | osssessssssssossessnsssessessansns 3,457,469 3,346,000 69,556 | 2FE.
863667 AD 3 |STRYKER CORP. 02/14/2017........ | GOLDMAN SACHS........cooiiiiitiiiirereiiseieresi e esi s rssinne | srestesssssese st ess s sss st esssserenins | eebstesesssessessnessessssseniessees 2,493,500 2,500,000 12,278 |1FE...oiirvirier
878091 BD 8 | TEACHERS INSUR & ANNUITY 01/10/2017........ [ JEFFERIES & CO...ouvvviriiiriiiiiciseisieissiesessssiessssssissnssessssssssesssssssssessssans | oeves 439,972 400,000 6,424 |1FE
88033G  CE 8 | TENET HEALTHCARE CORP......coeieierieiiieiinisiseeisereessseesssissesessssssssesssenssssenens | sonsesesensnnes 03/28/2017........ EXTERNAL MANAGER TRADES..........ccoooiiieriernreeesseniensssseesesssisessennes | crenes 347,981 335,000 13,609 |5FE.......ovvvvivirrine
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88033G  CN 8 | TENET HEALTHCARE CORP......coocviririreirririeirsisisssisssssssisesssssssesessssssssesssssssssnsns | sonsesssessnes 03/29/2017........ EXTERNAL MANAGER TRADES.. s | e 142,796 145,000 2,936 |5FE
88033G  CP 3 | TENET HEALTHCARE CORP......ooeiiiereririeiiririseeisersessseerssissesessssssssessensssenens | consesesessnees 03/29/2017........ | EXTERNAL MANAGER TRADES.. SRR (R 200,031 185,000 | vvovrreeieierieeieeereireenis 4702 |4FE....ooiiins
89469A AC 8 | TREEHOUSE FOODS INC 03/23/2017........ | EXTERNAL MANAGER TRADES.. s | e 471,654 450,000 3,225 |3FE
897050 AB 6 | TRONOX FINANCE LLC. 03/23/2017........ | EXTERNAL MANAGER TRADES.. JEUSTRSRSRRRRR RN 289,275 290,000 2,208 | 5FE.
90131H AL 9 |21ST CENTURY FOX AMERICA 03/29/2017. WELLS FARGO . ..1,059,960 ..1,000,000 27,188 |2FE
90131H  AM 7 |21ST CENTURY FOX AMERICA . 03/27/2017........ [ JP MORGAN.......couiiiiiiiiiiirisie s esssnnnens | enes vevernn. 1,085,060 21,000,000 | .o 11,458 | 2FE......cccvvivine
91159H HQ 6 | US BANCORP. 01/19/2017........ | US BANK e [ | 1,000,000 | ..ooovrreinieeceeeeis 1,000,000 1FE
913903 AR 1 |UNIVERSAL HEALTH SVCS....ccovimiiririernieerssisssssssissesssissene . 01/30/2017........ | EXTERNAL MANAGER TRADES.. s | e 222,750 220,000 29 [2FE
91830H  AB 3 | VOLT 2014-NPL7 A2......ooviiiriiiieeiieieeiseieeiesisessesisssesssssssssesssessssssssessessssssessessene | avssessessnsene 01/11/2017........ EXTERNAL MANAGER TRADES.. v | e 190,297 193,379 561 | 1FE
91911K  AJ 1 | VALEANT PHARMACEUTICALS.. .| 03/21/2017........| EXTERNAL MANAGER TRADES.. JEUSORTTTRRORRRTTIN IV 527,800 520,000 282 |3FE
91911K  AK 8 | VALEANT PHARMACEUTICALS.. | .| 03/21/2017........| EXTERNAL MANAGER TRADES.. JEUSTRSRSRRRRR RN 527,150 520,000 303 |3FE
92343V AM 6 | VERIZON COMMUNICATIONS 03/22/2017........ [VARIOUS.....coooiiiiitieritiestiee sttt sensninnes. | renes ..2,090,810 2,000,000 54,392 | 2FE.......cccoovvrirnrns
92343V AX 2 |VERIZON COMMUNICATIONS 02/22/2017. WELLS FARGO . .2,175,616 | ..... ..2,029,000 36,815 | 2FE
92343V CC 6 | VERIZON COMMUNICATIONS 03/15/2017........ [ GOLDMAN SACHS........cooiinrieririrreeeirerseissire st ssssssesens. | venes 2,675,000 38,178 | 2FE
92343V CN 2 | VERIZON COMMUNICATIONS 01/25/2017........ [MORGAN STANLEY.......ccoviriiriiiriiniiisiisnssiessssssiensssssssssesssssssensesssssies | ressnssosssnssesesssssessssssssessnssnens | s 1,945,085 | i 1,535,000 | ..vovvnreeererieisniereeeenes 11,385 | 2FE.....ccvvvviriirrines
92343V DX 9 | VERIZON COMMUNICATIONS 03/13/2017........ |BANK OF AMERICA.... s | s R 3,000,000 1FE
92553P AP 7 |VIACOM INC 02/24/2017........ EXTERNAL MANAGER TRADES.. JEURTRTTTRRRIOTRRRVTI IOV 343,739 405,000 | oo 7,304 [2FE.....cccovmiririnn
92553P  AZ 5 |VIACOM INC 02/09/2017........ | EXTERNAL MANAGER TRADES.. JEOSRRSORRRRRRR RN 27,909 30,000 238 | 2FE.
92553P BC 5 |VIACOM INC 02/23/2017........ | EXTERNAL MANAGER TRADES.. e | s 75,000 75,000 3FE
92553P  BD 3 |VIACOM INC 03/22/2017........ | EXTERNAL MANAGER TRADES.. JEUSORTTTRRIRRRRTTIN IOV 825,595 815,000 3,857 |3FE
92660F AK 0 |VIDEOTRON LTD 03/31/2017........ | EXTERNAL MANAGER TRADES.. JEUSTRSRSRRRRR RN 550,000 550,000 3FE
94106L  AS 8 | WASTE MANAGEMENT INC 02/21/2017........ BANK OF AMERICA........cooiitiriiiiiciisietesiseies sttt eniens | sotisessessst s es bbbt senis | oebesesesbes bt sseen 2,259,841 | oo 2,155,000 | .oovoviierieee s 58,059 | 2FE.......cciviriiinns
94353K  AA 9 |WAVE HOLDCO LLC/CORP 03/28/2017........ | EXTERNAL MANAGER TRADES.. JEOSRRTRORRRRORRR RN 885,500 880,000 15,327 | 5FE...
95931T  AB 6 | WESTERN REFINING/WNRL Fl.......coomiiiiiiiiiiiieeineiciesieressiesississeesisesssseneens | eveersesinnene 03/29/2017........ | EXTERNAL MANAGER TRADES.. RS IR 475,596 440,000 4FE...
966387 AH 5 |WHITING PETROLEUM CORP 03/29/2017........ | EXTERNAL MANAGER TRADES.. s | e 415,800 420,000 4FE...
97381W AT 1 |WINDSTREAM SERVICES LLC........ccoovvrvvmrrreirriree 03/21/2017. EXTERNAL MANAGER TRADES.. . . v 1,179,563 ..1,165,000 4FE...
97381W  AZ 7 |WINDSTREAM SERVICES LLC........ccoovvvierrricirrirnne . 03/21/2017........ | EXTERNAL MANAGER TRADES.. JEURRTTTRROTRRRTT IOV 828,100 910,000 4FE
98932K  AA 0 | ZEKELMAN INDUSTRIES INC......ccouiiuiriiiiirienirresseissiinesiesssesessssssssssssssesssesesnes | voveriseseseess 03/24/2017........ | EXTERNAL MANAGER TRADES.. v | e 280,625 250,000 SFE ..o
36760B AE 9 | GATEWAY CASINOS & ENTERT. 03/21/2017........ | EXTERNAL MANAGER TRADES.. RS IR 707,000 700,000 5FE
550372 AA 4 |LUNDIN MINING CORP......cocrvirmiiiiririieissieiseisssisssssssssissssssssssssessesssssassesssssessonss | soasesessessnes 03/23/2017........ EXTERNAL MANAGER TRADES.. s | e 291,445 275,000 3FE
552704 AD 0 |MEGENERGY CORP ..| 01/12/2017........| EXTERNAL MANAGER TRADES.. JEUSTRSTRSRRRR RSN 205,000 205,000 3FE
683715 AB 2 |OPEN TEXT CORP e .. | 03/24/2017........| EXTERNAL MANAGER TRADES.. e | s 699,313 670,000 12,902 | 3FE....ocvvvviiriinrines
878742 AV 7 | TECK RESOURCES LIMITED.......cccoiruuriimeriirrienirrissiiesseessesssesessessessessssesssesennne | aveessssesiens 03/23/2017........ | EXTERNAL MANAGER TRADES.. (RSO (NN 579,975 570,000 5,490 |3FE
89356B  AC 2 | TRANSCANADA TRUST 02/27/2017........ [DEUTSCHE BANK........cvuiiiiiriiiieiieiiciesisieiesiessesisiesisss s sss e sisseessssinnes | srestessessssesessesissssessssss s tessessssssessns | sesssesesssessessessessnssnessessanes 1,000,000 | oo 1,000,000 2FE.
00191A  AB 2 |ARD FINANCE SA 03/23/2017........ EXTERNAL MANAGER TRADES.. s | e 292,302 285,000 733 |5FE
02154C  AD 5 | ALTICE FINANCING SA 03/22/2017........ | EXTERNAL MANAGER TRADES.. [EUSIRTTTRTRIOTURRIROTT IOV 309,936 300,000 9,717 |4FE
03969A AM 2 | ARDAGH PKG FIN/HLDGS USA............ 02/24/2017........ | EXTERNAL MANAGER TRADES.. et | e 375,000 375,000 3FE.
05565Q  DJ 4 |BP CAPITAL MARKETS PLC 02/08/2017........ [BANK OF AMERICA.........cooiiiiiiiniieinisterssisisesie s enisnes | cresssesissssss s sesess s nss st ssesenias | seberesessessssssessesssssessessenes 2,000,000 2,000,000 1FE
05970M  AA 4 |BANCO SUPERVIELLE SA .| 02/02/2017. EXTERNAL MANAGER TRADES.. . . 307,351 317,620 4FE
064255 BL 5 |BK TOKYO-MITSUBISHI UFJ...... 02/15/2017 ..ot [ CITIGROUP.......ovviiiciriisisiesissisise bbb | crentsbssss s s ess s es bbbt srenss | oebssssessessens s s sessensanes 1,672,990 | oo 1,675,000 | oo 12,735 [1FE .o
20914U  AB 2 | CONSOLIDATED ENERGY FIN 03/27/2017........ | EXTERNAL MANAGER TRADES.. SRR IR 456,525 450,000 | ..ovoreeeeeeeees 13,922 |4FE.....covvvivvern
235822  AB 9 | DANA FINANCING LUX SARL . 03/21/2017........ | EXTERNAL MANAGER TRADES.. JEOSTOROTSORNRRTOTIORR PPN 345,000 345,000 4FE
25156P  AX 1 |DEUTSCHE TELEKOM INT FIN.....cociiiiiiiiiieiirniiireresreseiesiseesessesseseessesisenes C 01/09/2017........ MORGAN STANLEY ..ottt sesessssssssessesssses | soetesesssssssesssssnssesssesisssssssessssssssessns | sesnesesssessnsssessessssssessensenes 1,500,000 | ..oovrvenieieees 1,500,000 2FE.
29265W  AA 6 |ENEL SPA..... C 03/24/2017........ | EXTERNAL MANAGER TRADES.. e | e 755,706 655,000 79 |3FE
45824T AR 6 |INTELSAT JACKSON HLDG C 03/21/2017........ | EXTERNAL MANAGER TRADES.. e | e 643,550 610,000 5,287 |4FE.
45950V CV 6 | INTL FINANCE CORP. 02/09/2017........ | EXTERNAL MANAGER TRADES.. RS IR 42,934 42,504 634 | 1FE
70014L  AA 8 |PARK AEROSPACE HOLDINGS 03/27/2017........ | EXTERNAL MANAGER TRADES.. e | e 349,248 340,000 2,826 |3FE
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70014L  AB 6 |PARK AEROSPACE HOLDINGS s C 03/27/2017........ EXTERNAL MANAGER TRADES.. . 344,946 335,000 2,917 |3FE

71647TN  AS 8 | PETROBRAS GLOBAL FINANCE.........ociitiieiererineireriesisees e sesessenenes C 01/09/2017........ | EXTERNAL MANAGER TRADES.. . 135,000 135,000

767201 AS 5 |RIOTINTOFIN USALTD......... C 02/28/2017........ [CREDIT SUISSE.........coootrmirmirernrirererineins 784,973 750,000

781467 AA 3 |RUMO LUXEMBOURG SARL [ 02/02/2017........ | EXTERNAL MANAGER TRADES.. . 290,000 290,000

822582 BD 3 | SHELL INTERNATIONAL FIN .|C 01/27/2017. WELLS FARGO ..1,596,256 ..1,600,000

822582  BE 1 |SHELL INTERNATIONAL FIN... .|C.... 02/14/2017........| GOLDMAN SACHS........ccccccvivimrnirirrirns v 1,514,910 ..1,500,000

82620K AQ 6 |SIEMENS FINANCIERINGSMAT [ 03/07/2017........ | DEUTSCHE BANK e | et 1,000,000 | ..ooovrreinieeceeeeis 1,000,000

893829 AA 9 | TRANSOCEAN PROTEUS LTD C 03/29/2017........ | EXTERNAL MANAGER TRADES.. . 149,713 145,000

893830 AT 6 | TRANSOCEAN INC C 03/29/2017........ EXTERNAL MANAGER TRADES.. . 547,390 670,000

91911T AP 8 |VALE OVERSEAS LIMITED............... C 02/06/2017........ | EXTERNAL MANAGER TRADES.. N 199,417 185,000

92769V AG 4 |VIRGIN MEDIA FINANCE PLC C 03/21/2017........ | EXTERNAL MANAGER TRADES.. . 587,925 585,000

98954U  AB 9 |ZIGGO BOND FINANCE BV C 03/22/2017........ EXTERNAL MANAGER TRADES.. . 588,000 600,000

3899999. Total - Bonds - Industrial and Miscellaneous 149,702,537 ..146,330,503
Bonds - Hybrid Securities

007800  AA 3 | AEROJET ROCKETDYNE HLDG 02/02/2017........ | EXTERNAL MANAGER TRADES.. . 168,739 170,000 396 |4FE

165167 CR 6 | CHESAPEAKE ENERGY CORP. . 03/14/2017........ | EXTERNAL MANAGER TRADES.. . 654,331 655,000 14,503 |5FE.......ccooviiviiinnn

25470M  AC 3 |DISH NETWORK CORP. 03/13/2017........ EXTERNAL MANAGER TRADES.. . 290,000 290,000 4FE

31787A AN 1 |FINISAR CORP 03/17/2017........ | EXTERNAL MANAGER TRADES.. . 358,509 365,000 438 | 2FE

427096  AE 2 |HERCULES CAPITAL INC 01/30/2017........ | EXTERNAL MANAGER TRADES.. . 175,000 175,000 9 | 2FE

44052T  AB 7 |HORIZON PHARMA INV LTD ..| 01/30/2017........| EXTERNAL MANAGER TRADES.. . 282,048 300,000 2,854 |5FE

45845P  AA 6 |INTERCEPT PHARMAS HYBRID .| 02/23/2017. EXTERNAL MANAGER TRADES.. . 301,661 310,000 1,449 |5

55608B AB 1 | MACQUARIE INFRASTRUCTURE . 03/13/2017........ | EXTERNAL MANAGER TRADES.. . 390,476 395,000 2,614 | 2FE

62957H  AA 3 |NABORS INDUSTRIES INC........ 02/27/2017........ | EXTERNAL MANAGER TRADES.. . 282,709 285,000 139 |2FE

67020Y  AK 6 | NUANCE COMMUNICATIONS........c.cocorivmrirrierireiceinnirenes 03/16/2017........ | EXTERNAL MANAGER TRADES.. . 70,920 75,000 192 |3FE

695127  AC 4 |PACIRA PHARMACEUTICALS 03/08/2017........ | EXTERNAL MANAGER TRADES.. . 70,000 70,000 5

697435 AB 1 |PALOALTO NETWORKS.. I .| 01/05/2017. EXTERNAL MANAGER TRADES.. . 13,090 10,000 5%

779376  AD 4 |ROVICORP 03/16/2017........ | EXTERNAL MANAGER TRADES.. . 28,913 30,000 8 |4

55932X  AA 2 | MAGNACHIP SEMICONDUCTOR.......cociiiiiniiiiiiiiississni s ssnssnssneenes SR 01/11/2017........ EXTERNAL MANAGER TRADES.. . 360,000 360,000 5"

4899999, TOtal - BONAS = HYDI SEOUMES. ... ettt etttk f4 68 eEb e E R £ E £ Ef L E R EE L8 £ EEE AR E £ EEEE LR E S8 8 fSEE LR f oL E e E b £EEEEfEEE AL £E £ E L E£EEEE L b L £EE L E oL E e E b e E b b eeEehbsehe ehiebbathenbeebeteent e n st enb b e entsnrsnnss | sbebsenssnsen et enes 3,446,396 | i 3,490,000 22,602 XXX e

8399997, TOHAl - BONAS = P ...tttk h e h e S48eE b e b oL feh s eh o884 b oL E 8 eEEh b oLt eE e h L E b EfEE b8 feE € E oL b E s E e E oL EeEE b L £E bbb E e E b8 h e h bbbt enbebieb et 188,931,470 | oo 182,763,199 | oo 1,614,635 |....ccceene XXX

8399999, TOAl = BOMMAS. ...tttk E e E e eeE R f4eEEeE s e E SRR E LR E LR R R E LR E LR f SRR R R R E LR E LR tbneen et 188,931,470 | oo 182,763,199 [ oo 1,614,635 |........... XXX e
Preferred Stocks - Industrial and Miscell

G16962 20 4 [BUNGELTD.......cccoovvvvnnane [ 02/10/2017........ EXTERNAL MANAGER TRADES.. 807.000 80,457

8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 80,457 XXX 0

8999997. Total - Preferred Stocks - Part 3. . . . 80,457 XXX 0

8999999, TOHAI - PrEfErTEA SHOCKS. ... e eritirtisert ittt ettt eEE s f4oeEeE e E R £EE e E 8 EEE oL E SRR E R E LR f SRR E R R E e E LR E R e feneeni et ees 80,457 XXX 0
Common Stocks - Industrial and Miscell

921943 85 8 | VANGUARD FTSE DEVELOPED ETF.......ccoovviiiniivinninnnes 01/10/2017........ MORGAN STANLEY DW.....oviiiiiiiicisnieisiscenienis .39,400.000 | .o 1,473,560 XXX |

9099999. Total - Common Stocks - Industrial and Miscellaneous....... eetetetitetetets  euebeveeueseseesesesesessesesissesetesssesesassetetesustetasteetetasaetetesteetesessetesesseAetessAetetesseAetessetetesesseeetes e tetessattetessstetesssetesensstetes | etesssetesissetetesssetesissetetasrtetesasetetarns | ebersisesesietetetstetaraneetesesaes 1,473,560 XXX 0 XXX
Common Stocks - Mutual Funds

00769G 77 4 |ADVISORS INNER CIRCLE FD 02/28/2017........ | STATE STREET GLOBAL MARKETS LLC.......ccoeviiiieirierceireiniinriesinerssineens | eeieriesieessisesesesene e 8,999.393 | ..o 100,558 XXX A

316146 10 9 |FIDELITY INVESTMENT GR BOND .. | 03/31/2017. FIDELITY CAPITAL MARKETS.......coviiiirieiieiierssisesenisisssssisesssssssssessssiens | evvneins 98.004 767 XXX |

416528 10 7 |HARTFORD CAP APP Y IA. ..| 03/31/2017........| FIDELITY CAPITAL MARKETS. 363.018 | oo 5,750 XXX L

92646A 82 3 |VICTORY SPECIAL VALULE | 03/31/2017........ | FIDELITY CAPITAL MARKETS......ccoviiiiriiieriiieeeiisiseiesiesssinesessssisessesisins | sosesesiesessssiessessssssessesssesenens 1412 28 XXX L

315792 24 2 |FIDELITY FREEDOM K 2015 FUND 03/31/2017........ | FIDELITY CAPITAL MARKETS, A11.403 | o 5,500 XXX L

315792 23 4 |FIDELITY FREEDOM K 2020 FUND 03/31/2017........ FIDELITY CAPITAL MARKETS, 509.716 | oo 7,225 XXX L

9299999. Total - Common Stocks - Mutual Funds... 119,828 XXX 0 XXX..

Common Stocks - Money Market Mutual Funds
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1 2 3 5 6 7 8 10

NAIC Designation or
CUSIP Identification Description Foreign Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
316191 FIDELITY MM TR-RETIRMNT MM... FIDELITY CAPITAL MARKETS.......coiiiiiiniisiniissisrssisssessssisssssnsssnsssssssessssssnns | avsssesssonsnes 10.420 10 XXX s | Lo
9399999. Total - Common Stocks - Money Market Mutual Funds... 10 XXX 0 XXX...
9799997. Total - Common Stocks - Part 3 1,593,398 XXX 0 XXX...
9799999, TOAl - COMMION SHOCKS...... 1 veietisett sttt es st E e ee f4eEseEE oL e 1o R Ef o0 E R H 8oL E £ EEE oo R L8 8 E S0 1S8R0 E e E 0 oEE 8 f 8oL E e E Lo 0 E o0 E e d b e en b b ehisbeteensenbnesent e m st e sen st ensentsnnsnnss | sbiebssnssssens st enes 1,593,398 XXX 0 XXX...
9899999, Total - Preferred NG COMMON SOCKS. ... ..uurereriittesiitsers sttt erssst sttt ers stk eeE s f4eEeEs oL e 1 e L8 E 4818 £E 84818 £EE 8 E 8 £EE L E£E 84 EE 81 £EE 18£8 £ HEE £ E 8 4L 8 E L b 4881 £ EE oL L8 £ 8L b 4L E LA 8 E L £EE e E L b eE b E e ehbsehe | fhseebateenbee b e en b b ettt en bt enbennsnnss | sbebssnssesenb et enes 1,673,855 XXX 0 XXX...
9999999. Total - Bonds, Preferred and Common Stocks ..190,605,325 XXX 1,614,635

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
912810 FT 0 |USTREASURY N/B......cocoomvrirmrrrmerrrirennns .1 01/03/2017. | VARIOUS.......oovvmrvrerieeririneinens [ oneerneesssiseeneeiinns | vvenne 8,850,273 | ....... 7,000,000 | ....... 8,350,039 | ..coonue 8,235,309 | ..ovvrrrriririnns 8,234,927 | .ooovvvverrerrns | e 615,346 | ....... 615,346 | ..... 121,549 | 02/15/2036.
912810 QQ 4 |US TREASURY N/B.... .1 01/03/2017. | WELLS FARGO........coevorerirriirninnns [ v | oo 1,237,656 | ....... 1,000,000 | ....... 1,026,445 ...1,023,692 1,023,687 | o | e 213969 | ....... 213,969 | ......... 6,043 | 05/15/2041.
912810 QS 0 |US TREASURY N/B.... .| 02/14/2017.| ROYAL BANK OF SCOTLAND....... [ .overeerrieererierirnns | vvenne 1,125,469 | ....... 1,000,000 | ....... 1,079,688 ...1,070,668 1,070,431 | e | s 55,038 | ......... 55,038 | ....... 18,957 | 08/15/2041.
912810 RD 2 |US TREASURY N/B.... .| 02/28/2017.| ROYAL BANK OF SCOTLAND....... [ .occeeevenrineiiciiinns | v 1,149,453 | ....... 1,000,000 | ....... 1,010,742 LG 1010131 | | e 139,323 | ....... 139,323 | ....... 11,188 | 11/15/2043.
912810 RS 9 |US TREASURY N/B.... .| 01/31/2017.| ROYAL BANK OF SCOTLAND....... [ oevvveveririnriirerirnns | oveene 1,282,050 | ....... 1,440,000 | ....... 1,312,988 1,313,584 | | (31,534) | ........ (31,534) | ......... 7,757 | 05/15/2046.
912810 RT 7 |US TREASURY N/B.... .1 02/08/2017. | VARIOUS........covorererieirieineinens [ reeerneesnseineiseeiinns | vvenne 2,969,727 | ... 3,510,000 | ....... 2,963,364 2,964,067 . .5,660 | ....... 35,871 | 08/15/2046.
912810 RU 4 |US TREASURY N/B.... .| 03/30/2017. | VARIOUS...... 3,925,327 | ...... 4,070,000 | ...... 3,918,492 3,918,718 verennn.8,609 .6,609 | ... 37,964 | 11/15/2046.
912828 2F 6 |US TREASURY N/B.... ..|01/12/2017. | CITIGROUP............. 869,494 | ......... 897,000 897,420 897,396 | ..o | e (27,902) | ........ (27,902) | ......... 3,875 | 08/31/2021.
912828 B6 6 |US TREASURY N/B ..101/10/2017.| BANK OF AMERICA.... v | e [ 7,981,230 | .......7,700,000 .7,740,574 | ..... RO I 240,657 | .......240,657 02/15/2024.
912828 C6 5 |US TREASURY N/B.... .1 02/02/2017. | CITIGROUP.........coorrerirerirerirneens [ ervrerneeisninerineriinns | vveene 1,158,850 | ....... 1,150,000 149,967 | | e 8,888 | ... 8,888 03/31/2019.
912828 D7 2 |US TREASURY N/B.... .| 02/16/2017.| ROYAL BANK OF SCOTLAND....... [ oeverneerreeserrneriinns | vvenne 1,004,102 | ....... 1,000,000 | ......... 989,240 08/31/2021.
912828 D8 0 |US TREASURY N/B.... .1 03/01/2017. | CITIGROUP.........ccovvvvrriririrerinrins [ e | v 1,004,297 | ....... 1,000,000 | ..........993,438 996,637 . 08/31/2019.
912828 G9 5 |US TREASURY N/B.... .1 03/01/2017. | VARIOUS.......oovvrvrericerieiieinens [ rveerneersnisenineeiinns | vvenne 2,807,649 | ....... 2,796,000 | ....... 2,835,974 2,819,480 | .ooovcrierirerine [ s (11,831) ] .oove. (11,831) 12/31/2019.
912828 H5 2 |US TREASURY N/B.... .. 03/13/2017.| ROYAL BANK OF SCOTLAND....... [ .coveveveneinrivciinns | v 1,295416 | ....... 1,310,000 | ....... 1,307,339 | .00 1,308,335 | oo [ v 105 | [ 105 | | s 1,308,440 | ...cooovvvvvenns [ e (13,024) | ........ (13,024) 01/31/2020.
912828 K7 4 |US TREASURY N/B.... .. 03/10/2017. | ROYAL BANK OF SCOTLAND....... [ coeveuereeriererneennes | woerenn 479,629 | .......... 500,000 | .......... 499,180 499,273 | oo | v (19,644) | ........ (19,644) 08/15/2025.
912828 L5 7 |USTREASURY N/B.... .| 02/14/2017.| ROYAL BANK OF SCOTLAND....... [ ccovvenerrereererncnrnns | eeee 11,771,250 | ... 12,000,000 | ..... 12,004,688 | .........12,003,915 [ .oooiceirrnnn | errrrrrirnenna(80) o | eoreinerienna(80) o | i 12,003,835 | .coovvercirnens .(232,585) | ...... (232,585) 09/30/2022.
912828 L6 5 |US TREASURY N/B.... .| 03/20/2017. | BANK OF AMERICA.........ccoovmerireres [ v | v 986,914 | ....... 1,000,000 | .......... 995,930 997,055 | ..o | e (10,141) | ........ (10,141) | .. 09/30/2020.
912828 M4 9 |US TREASURY N/B .. | 03/06/2017. | BANK OF AMERICA. 486,426 | ....... 1,500,000 | .......1,517,930 ...1,515,195 28,769) | . 28,769) | .. 10/31/2022.
912828 M5 6 |US TREASURY N/B.... .| 03/16/2017.| ROYAL BANK OF SCOTLAND....... [ covvveveirinriiveiiinns | v 2,453,418 | ....... 2,500,000 | ....... 2,533,594 2,529,962 | ..cvovveviernns | v (76,544) | ........ (76,544) 11/15/2025.
912828 M9 8 |US TREASURY N/B.... .. | 02/24/2017. | CITIGROUP.........ccorverirmerirerirncens [ erveerveensninerneiiinns | vvenne 1,600,063 | ....... 1,600,000 | ....... 1,596,063 1,596,997 | oo | e 3,065 | ..ccooneen 3,065 11/30/2020.
912828 N4 8 |US TREASURY N/B.... .1 02/23/2017.| BANK OF AMERICA........cccmmrvmenns [ orrirnrirnnriseisniinns | cvvenne 1,002,305 | ....... 1,000,000 | ....... 1,004,056 ....1,003,163 (859) (859) 12/31/2020.
912828 NT 3 |US TREASURY N/B.... .1 01/13/2017.| ROYAL BANK OF SCOTLAND....... [ .evereeerirercrirerirnns | vveene 2,065,859 | ....... 2,000,000 | ...... 2,069,453 2,037,203 | oo | v 28,656 08/15/2020.
912828 P4 6 |US TREASURY N/B.... ..| 02/27/2017.| BANK OF AMERICA......... 253,627 | .......... 269,000 | .......... 265,806 266,052 | ..o | e (12,425) 02/15/2026.
912828 Q7 8 |US TREASURY N/B.... .| 02/23/2017.| ROYAL BANK OF SCOTLAND....... [ covvveveiririiciiinns | e 1,476,797 | ....... 1,500,000 | ....... 1,503,867 21,503,255 | e | e (26,458) 04/30/2021.
912828 R2 8 |US TREASURY N/B.... .| 02/24/2017.| ROYAL BANK OF SCOTLAND....... [ .oevereerieinerrerinns | vvenne 1,073,188 | ....... 1,100,000 | ....... 1,101,461 1,101,390 | s | e (28,203) 04/30/2023.
912828 R3 6 |US TREASURY N/B.... .| 02/27/2017. | ROYAL BANK OF SCOTLAND....... [ covverrieeiierinniines | e 470,449 | .......... 500,000 | .......... 495,430 495,604 | ......ooovvceei | o (25,155) 05/15/2026.
912828 R7 7 |US TREASURY N/B .| 02/22/2017.| ROYAL BANK OF SCOTLAND.... ,061,938 | .......2,100,000 | .......2,119,852 2,117,234 ......(55,296) | . 05/31/2021.
912828 R8 5 |US TREASURY N/B.... .1 02/02/2017. | BANK OF AMERICA........covvmrrienes [ e | e 949,838 | .......... 960,000 | .......... 964,800 963,827 | ..ceeerereirnns | e (13,989) 06/15/2019.
912828 S8 4 |US TREASURY FRN... .| 03/28/2017. | VARIOUS........coooririrnrinrireriiene [ everinnineriveninennes | e 13,321,202 | ..... 13,300,000 | ..... 13,299,504 ..13,300,000 | ..oveorverrinns [ v 21,202 07/31/2018.
912828 T2 6 |US TREASURY N/B.... .| 03/06/2017.| ROYAL BANK OF SCOTLAND....... [ .ooveereerrieenerneriiens | vvenne 1,427,304 | ....... 1,510,000 | ....... 1,489,238 11,490,266 | ..o | e (62,962) 09/30/2023.
912828 T3 4 |US TREASURY N/B.... ..102/07/2017. | BANK OF AMERICA......... 920,313 | .......... 950,000 | ..........944,953 945,265 | .....ovvevrienns [ e (24,952) | ........(24,952) | .. 09/30/2021.
912828 T6 7 |US TREASURY N/B.... .| 02/28/2017. | BANK OF AMERICA.........cvvvmmerirenes [ worrrrnernerinerineenes | v 970,078 | ....... 1,000,000 | ..........971,211 972,610 (2,531) | ..oeveenn(2,531) | . 10/31/2021.
912828 U2 4 |US TREASURY N/B.... 11 0212712017 | VARIOUS.......ocovvririieiniineinens [ oneerneerseiseiseiinns | vvenne 1,000,018 | ....... 1,033,000 | ....... 1,013,301 | oo 1,013,522 | oo [ vvvrneiiennn2 | i |2 | e | e 1,013,564 | ..ovovvevvinnes [ e (13,546) | ........ (13,546) 11/15/2026.
912828 XB 1 |US TREASURY N/B.... v | 102/28/2017. | VARIOUS.......oooiviiiinrinninniinnis | covisninsiisssiisneinenes | cvve 2,206,494 | ... 2,250,000 | ....... 2,225,445 2,229,199 | oo | s (22,704)| ........ (22,704) 05/15/2025.
0599999. Total - BoNdS - U.S. GOVEMMENE. ....vuuireriieisiesisisseisserssssssensssnes | sesseessnsssssssens s sess sttt ssisssssssnsssssssnsenssnee | svees 84,638,103 | ..... 83,445,000 | ..... 84,199,568 | .........78,465,626 | ....cocooovinn0 | i (898) | o0 | i (898) | o0 | 84,018,222 |...ccovunnnn 0 .. 619,880 | ....... 619,880 XXX
Bonds - All Other Government
040114 HH 6 |REPUBLIC OF ARGENTINA... 03/22/2017. | EXTERNAL MANAGER TRADES... | ......cocovevrmrnirnes | wveriens 198,218 | ..ccvveeee 195,000 0 195,000 3,218 3,218 01/26/2022.
AM4207 30 5 |PROVINCIA DE BUENOS AIRE.. . | C|03/21/2017. | EXTERNAL MANAGER TRADES... | ..coovvvrmremerrinirnens | cevvreens 218,900 | .......... 220,000 20 219,098 02/15/2023.
LW3913 50 3 |PROVINCIADE BUENOS AIRE................. C[03/21/2017. | EXTERNAL MANAGER TRADES... | ..c.ccvvvrviierniincins | ovrreena 290,957 | ..cooue. 290,000 | .......... 285,743 | oo | e | e A4 |, 44 285,787 | v | e 5170 | .ovouvne 5170 | ......... 6,217 | 06/15/2027. | 4FE............
P1910W ME 6 |PROVINCIA DE BUENOS AIRE................ C| 03/23/2017. | EXTERNAL MANAGER TRADES... | ....oovvvereerririrnens | cevvienes 563,258 | .......... 545,000 | .......... 561,819 | oo 560,667 | ... | e (1,456) | ..ooverrernene (1,456) 559,211 | v | e 4,046 | ... 4,046 | ......... 8,879 | 06/15/2019. | 4FE............
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P4R0O7X DT 0 |MEXBONOS DESARRFIXRT........cccoouu B 03/21/2017. | EXTERNAL MANAGER TRADES... [ .....ccocuververiiniines | v 486,011 | .......... 504,403 | .......... 705,626 | ......c....... 449,061 | ..o | e (1 72<) 1 N PO (8,325) | ...... 256,565 | ......co.... 697,300 | ....(218,631)| ......... 7,342 | ... (211,289) | ......... 6,497 | 06/14/2018. | 1FE............
P4RO7X KC 9 |MEXBONOS DESARRFIXRT........cccooun. B 03/21/2017. | EXTERNAL MANAGER TRADES... [ ...ccovcvmerrmrinienes | e 870,450 | ......... 976,354 | .......... 868,789 | ....cocvvvne 808,647 | ..o | e (51,658) | ..verererrerees | e (51,658) | ........ 60,142 | .covvvrnees 817,130 | ......... 3,719 | ... 49,601 | ......... 53,320 | ....... 28,709 |03/05/2026. [ 1FE............
P6625C AM 0 |MEX BONOS DESARR FIXRT......ccccconucn. B 03/21/2017.| EXTERNAL MANAGER TRADES... 82,129 | v, 75,926 | .......... 118,592 | oo TASTT | o | v (21) [ v | e [VAD] 44,015 | oo 118,571 | ...... (38,142) | ......... 1,699 | ........ (36,443) | ......... 1,750 | 11/18/2038. | 1FE............
P9767G B3 4 |MEXBONOS DESARR FIXRT.........ccccoue. B|03/21/2017. | EXTERNAL MANAGER TRADES... | ...ccovvvvvemrireinenns | cvvireirenes 91,490 | oovvrrne 79,467 | oo 138,543 | v 84,506 | ..o | s (7,055) | cooovververis [ v (7,085) | ........ 54,037 | ..coovvrnes 131,488 | ...... (44,976) | ......... 4,978 | ... (39,998) | ......... 2,155 | 12/05/2024. | 1FE............
P9767G WU 1 |MEXBONOS DESARR FIXRT... .| B[03/21/2017. | EXTERNAL MANAGER TRADES... | .. ...(560,321) | ........4,153 | ...... (556,168) | ....... 25,111 | 12/07/2023. | 1FE....
P9767TH CU 1 |MEXBONOS DESARR FIXRT......ccccconuc. B 03/21/2017.| EXTERNAL MANAGER TRADES... | ...c.oovvuneineiinrirnns | cerverirneenns 2,572 | o 2,655 | covvrereenne 3,730 | v 2,371 | e | e (G724 R I (R 7]) — 1,360 | v 3,589 |...... (1,129) | ovvvneens 112 | v (1,017) [ v 47 | 06/10/2021. [ 1FE............
X3328Z FU 4 |HELLENIC FOREIGN........cccouvuvriririnrinn D| 03/22/2017. | EXTERNAL MANAGER TRADES... [ .....covvnivineivervnns | v 20,739 | oo 32,087 | .o 11,925 | oo 12,440 | oo | v 130 | oo .130 261 12,831 39 | 7,869 | oo 7,908 | ... 1,028 | 02/24/2035. | 4FE............
X3328Z FV 2 |HELLENIC FOREIGN.......ccoocvuvrrmrrrrerinnns D| 03/22/2017. | EXTERNAL MANAGER TRADES... | .....ovvvnvvirerneriiens | woverereens 20,674 | oo 32,087 | .o 12,090 | oo 12,569 | oo | v 124 | s 124 264 12,957 39 | 7,678 | oo 7717 | s 1,028 | 02/24/2036. | 4FE............
X3328Z GA 7 |HELLENIC REPUBLIC FOREIGN.............. D 03/22/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvnniinniiniinns | covnnrinninns 6,805 | oo 10,696 | .ooovrvrs 4,041 | s A7 | [, 34 | e 34 | 73 4,278 28 | 2,500 | oo 2,528 | .. 343 | 02/24/2041. |4FE............
1099999. Total - Bonds - All Other GOVEMMENL..........cuuiiiiiiiiiiiiiniiiiiins ot nssssasesssnssessenens | eeoenes 4,047,766 | ....... 4,121,147 | ....... 4,878,498 | .......... 3,114,666 | ...ccoocovnnnen 0] . (70,096) | ...covvvnvne 0 | (70,096) | ...1,064,583 | ........... 4,808,971 |...(859,374) ] ....... 98,168 | ...... (761,206)| ....... 85,132 XXX XXX
Bonds - U.S. Special R and Special A it
3128M8 CD 4 |FG G06068 .| 03/01/2017.| MBS PAYDOWN 837,522 (1,103) 837,522 (U I 5,043 | 10/01/2040.
3128M9 ZS 4 |FG G07653 .| 03/01/2017.| MBS PAYDOWN OO [ 918,055 (1,435) 918,055 0 6,938 | 10/01/2041.
3128MD UP 6 |FG G14890 .. 03/01/2017.| MBS PAYDOWN 625,259 | ..........625259 | ..........655344 | ............825,349 | ..o | e (89) [ s [ s (89) 625,259 0 | e 2,853 | 10/01/2028.
3128MJ X5 4 |FG G08699 .. 03/01/2017.| MBS PAYDOWN 821,778 . .195 821,778 0 | s 4,867 |03/01/2046.
3128MJ XY 1 |FG G08694 ..| 03/01/2017.| MBS PAYDOWN v e | s 930,624 )| .. (252) 930,624 0 5,063 | 02/01/2046.
3128MJ Y6 1 |FG G08732 .| 03/01/2017.| MBS PAYDOWN v e | s 180,009 )| RO PR (22) 180,009 0 899 | 10/01/2046.
3128MJ Y7 9 |FG G08733 .| 03/01/2017.| MBS PAYDOWN 51,365 | .ocoorneen 51,365 ) R S (11) 51,365 0 310 | 10/01/2046.
3128MJ YC 8 |FG G08706 .. 03/01/2017.| MBS PAYDOWN v e | e 666,625 | ......... 666,625 )| - (257) 666,625 0 | e 3,358 | 05/01/2046.
3128MJ YM 6 |FG G08715 .. 03/01/2017.| MBS PAYDOWN ...8,547 (2. .(2) 8,547 (U I 40 |07/01/2046.
3128MJ YN 4 |FG G08716 .| 03/01/2017.| MBS PAYDOWN - 170,229 ). (117) 170,229 0 880 |07/01/2046.
3128MJ  YY 0 |FG G08726 .| 03/01/2017.| MBS PAYDOWN 35,881 | .ccoonee. ..(5)].. ..(5) 35,881 (U I 176 | 09/01/2046.
3128MJ ZC 7 |FG G08738 ..|03/01/2017. | MBS PAYDOWN 29,434 | .o (5)].. ...(5) 29,434 (U I 174 | 11/01/2046.
3128PU  P5 5 |FG J14944 .. 03/01/2017.| MBS PAYDOWN v e | s 126,846 e )| .. (299) 126,846 0 815 | 04/01/2026.
3128PU V8 2 |FG J15139 .. 03/01/2017.| MBS PAYDOWN v e | s 216,175 | .........216,175 | 1.0 231,307 | coirierren216,090 | oo | e85 [, 85 216,175 0 | e 1,519 | 05/01/2026.
312939 NP 2 |FGA91298 ..| 03/01/2017.| MBS PAYDOWN 286,075 (2,330) 286,075 0 | e 2,081 | 03/01/2040.
312942 VH 5 |FGA94216 .| 03/01/2017.| MBS PAYDOWN v e | s 363,013 (372) 363,013 0 | e 1,633 | 10/01/2040.
31307H NG 8 |FGJ28491 .| 03/01/2017.| MBS PAYDOWN v | e | s 243,905 (329) 243,905 0 | e 1,106 | 06/01/2029.
31307P 3V 9 |FGJ33512 .. 03/01/2017.| MBS PAYDOWN 57,989 | ..c.c....57,989 | 080,263 | o 58,012 | i | e (24) [ | (24) 57,989 0 289 |01/01/2031.
31307P YV 5 |FGJ33424 .| 03/01/2017.| MBS PAYDOWN ceee | e | s 79,620 | oo 79,620 | v 82,171 | i 7,674 | s | evvverieenena(53) [ | e (53) 79,620 0 399 [ 12/01/2030.
31307S LC 5 |FGJ35723 ..| 03/01/2017.| MBS PAYDOWN v | e | s 61,832 | oooerrrn61,832 | 83,551 | i 81,848 | s | s (16) e | s (16) 61,832 0 308 | 11/01/2031.
3132KE  S9 7 |FG V60544 .. 03/01/2017.| MBS PAYDOWN 352,669 179 352,669 0 | et 1,609 | 06/01/2029. | 1.
3132QQ CX 8 |FG Q33685 .. 03/01/2017.| MBS PAYDOWN 85,914 .673 85,914 0 840 | 06/01/2045. [ 1.....coovvenee
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3132QR  QV 5 |FG Q34967 ..|03/01/2017. | MBS PAYDOWN 655,729 (1,615) 655,729 07/01/2045.
3132QV 3B 5 |FG Q38893 .. 03/01/2017.| MBS PAYDOWN 90,449 | ...........90,449 | ..........96,554 | coiiiiiin90,483 | s | cererireend(35) [ | e (35) 90,449 02/01/2046.
3132QW  PY 9 |FG Q39438 ..|03/01/2017. | MBS PAYDOWN v | e | e 135,849 | ......... 135,849 | ... 145,072 | .o 135,878 [ i | cevveiinenna(29) [ | e (29) 135,849 03/01/2046.
3138WD  AM 3 |FNAS3BTT ... .| 03/01/2017.| MBS PAYDOWN v e | s 480,214 ..100 480,214 10/01/2044.
3138Y9 L7 1 |FNAX7549.. . 103/01/2017. | MBS PAYDOWN v e | s 303,295 .81 303,295 01/01/2045.
3140E5 KB 9 |FNBA1189.. ... |..103/01/2017. | MBS PAYDOWN 97,901 ..97,901 4 97,901 04/01/2031.
3140EV AU 1 |FNBC0918 .. 03/01/2017.| MBS PAYDOWN 96,282 | .....o...96,282 | .00 100,810 | civiiirirrn96,350 | oo | eevinrieenens(88) [ i | e (68) 96,282 05/01/2031.
3140FK  T9 1 [FNBEOSTS......coooivrierierirerinceinrisniis .. 03/01/2017.| MBS PAYDOWN 93,450 | ..cooneee. 93,450 | o0 98,429 | oo 93477 | s | e 27) [ | e (27) 93,450 10/01/2046.
314188 3F 1 |FNMA2597 .| 03/01/2017.| MBS PAYDOWN FSOPRN [P I 195,709 | .ocvveeee 195,709 I [ . (463) 195,709 04/01/2031.
314188 WU 6 |FNMA2458 ..|03/01/2017. | MBS PAYDOWN 85,810 | ............ 85,810 | .....c....91,710 | oo 85,753 | oo | e L1 0 O 58 85,810 11/01/2045.
31418C AG 9 |FN MA2706, .| 03/01/2017.| MBS PAYDOWN 59,070 | .ocooneee. 59,070 | .oeerern62,383 | cooiieiren 59,107 | s | eevrreieennd(38) [ | e (38) 59,070 08/01/2046.
928120 Q4 3 |VAHSG DEV-A-REF-TXBL....ccoovvrerniirnnens .. 1 03/28/2017. | VARIOUS.......ooovviriiniiiiniinnsinsiiinne [ ernnminssississsniissinns | conseeens 114,773 | e 114,773 . 0 114,773 10/25/2037.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......oviiiriiiiriiriieiersssissssssssisssssssesssssssssessssesssssssssssans | soenees 9,557,897 | ....... 9,557,897 | .....10,108,146 | ........... 9,564,785 | ... 0. (6,891) .0 (6,891) 0 9,557,897 0 0 XXX
Bonds - Industrial and Miscellaneous
001406 AB 3 |DCAL 2015-1A BT...vvvvriiircrieriecireens .1 03/22/2017. | VARIOUS........ovvrrririnrineinniinns [ v | coeniia 215292 | .......... 217,262 | .......... 205,995 | .ooovcrenen 205,995 | ..ocvoriierinei | e | e 0 205,995 | ..o | e 9,297 | vt 9,297 | ... 3,096 | 02/15/2040. | 2FE............
00206R DT 6 [AT&TINC....ccovverirrrrrerirerireriseerseinnies .1 03/21/2017. | GOLDMAN SACHS........corvierrenns [ rmrerrerririnerneriinns | vveene 1,023,780 | ....... 1,000,000 | .......... 994,010 | .oovorverricrierienns | e | e L 17 994,027 | v | e 29,753 | ......... 29,753 | oo 7,125 | 03/01/2057. | 2FE............
00434N  AB 1 |WILLIAMS PARTNERS/ACMP . 103/22/12017. | EXTERNAL MANAGER TRADES... | c..ovvvveeineirnerienins | cevreenns 154,500 | ..covoeeee 150,000 | ..covvenee 120,000 123,365 L31,135 | 3,900 | 03/15/2024. | 2FE....
00724F AB 7 |ADOBE SYSTEMS INC... . [03/06/2017. | WELLS FARGO........coovverrvrriiniii | e | cvvees 1,077,300 | ....... 1,000,000 | ....... 1,088,490 .1,066,788 ...1,062,838 |..... 14,462 | ... 28,764 |02/01/2020. | 1FE....
013817 AJ 0 |ALCOAINC.....covvrirererrrrirerirerienereenns .| 03/03/2017. | EXTERNAL MANAGER TRADES... [ ....covcvmerirnrineenes | e 399,400 | .......... 375,000 | .......... 341,250 | .ooovcrernes 343,340 | ..o | e 329 | .329 343,670 | ..o | s 55,730 | oo 55,730 | ....... 12,515 | 02/01/2027. | 3FE............
022249 AU 0 |ALCOAINC . 1 02/28/2017. | EXTERNAL MANAGER TRADES... | ...ocvvvevrerierirenns 5 14,295 | oo | e 2,317 | 02317 | 600 |01/15/2028. | 3FE....
02376T AC 2 |AMERAIRLN 13-2B PTT .1 03/31/2017. | VARIOUS...... 0 386,408 | .....ccccrvrrvens | e 14,601 | ... 14,601 | e 14,737 | 07/15/2020. | 3FE....
03232P AD 0 |AMSURG CORP.. . | 03/24/2017. | EXTERNAL MANAGER TRADES... 208,895 e o 0 202,438 6,458 | ..ot 6,458 | ........ 8,136 | 07/15/2022. | 4FE....
03674P AL 7 |ANTERO RESOURCES CORP...........c...... .. 03/29/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvvnriinnrinrines | v 117,323 | e 115,000 | .ocvvnnee 100,688 | ...cccconeen. 102,362 | covooeereriniins | v 540 | .o ..540 102,902 | oo | s 14,421 | ... 14,421 | ......... 2,610 | 11/01/2021. | 3FE............
03674X AC 0 |ANTERO RESOURCES CORP..........cco..... .| 03/29/2017. | EXTERNAL MANAGER TRADES... [ .....cvvvverireriniines | v 515,670 | .......... 515,000 | .......... 391,638 | ..oovcverens 405,176 | ..o | s 3514 | 3,514 408,690 | ....ovverririrs | e 106,980 | ....... 106,980 | ......... 8,945 | 12/01/2022. | 3FE............
04964V AA 5 |ATRIUM WINDOWS &DOORS................. .| 03/16/2017. | EXTERNAL MANAGER TRADES... [ ....covvvverirerineenes | e 184,025 | .......... 195,000 | ..cvvvenee 144,300 | oo 154,082 | oo [ e 3172 | s 3,172 157,254 | ooooeirenes | s 26,771 | .. 26,771 | oo 5,856 | 05/01/2019. | 5FE............
053773 AY 3 |AVIS BUDGET CAR/FINANCE................. .| 03/28/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvnriierirnriins | i 148,025 | .......... 155,000 | ..ccvvnnee 146,863 | ...ocooonven. 146,863 | oo [ e | e 0 146,863 | ....overvvrri | v 1,163 | oo 1,163 | oo 2,648 | 06/01/2022. | 3FE............
07556Q BJ 3 |BEAZER HOMES USA........cccoovvummiiinniins .1 01/17/2017. | EXTERNAL MANAGER TRADES... | ...cvvvvrvemiveiinenns | cvvveirenes 16,350 | oo 15,000 | .oovoernnee 15,000 | covoovevirnnne 15,000 | oo | e | e 0 15,000 | .o | s 1,350 | oo 1,350 | .o 434 | 03/15/2022. | 4FE............
097793 AB 9 |BONANZA CREEK ENERGY INC.............. .| 01/11/2017. | EXTERNAL MANAGER TRADES... [ ....covvvverrerineenes | e 193,363 | .cvvevnee 220,000 | ....co..c. 60,500 | coocrrrrinne 69,215 | oo | e (VA1) R IR (12,238) 56,978 | .oooeveerireri | e 136,385 | ....... 136,385 | ..ovvervriinnne 04/15/2021. | 6FE............
097793 AC 7 |BONANZA CREEK ENERGY INC.. .1 01/06/2017. | EXTERNAL MANAGER TRADES... 222,688 44,324 | oo | 178,363 | ....... 178,363 02/01/2023.
11134L  AC 3 |BROADCOM CRP/ CAYMN FI . [03/30/2017. [ VARIOUS........coovvviirirriiriininenis | eevreniseiineriiesinenes | cvvnns 1,496,400 | .......1,500,000 | .......1,493,880 | .....ccccoomurmmrrmmrirens | verrerrmrrvenens | corrernene 158 | i | e 188 | s | e, 1,494,038 2,362 2,362 01/15/2022.
12505F AB 7 |OUTFRONT MEDIA CAP LLC/C............... .| 01/17/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvnirineineriens | woveeiieens 36,400 | ..ccoonnee. 35,000 | .ocooneee. 35438 | oo 35,092 | oo | s (V2] I (2) 35,090 | .coovvererierins [ e 1,310 | oo 1,310 | oo 332 [02/15/2022. | 4FE............
125430 AV 2 |CHS/COMMUNITY HEALTH SYS.............. .| 03/24/2017. | EXTERNAL MANAGER TRADES... | ...ccoovvvniiinnrirnrinns | v 194,925 | .......... 230,000 | .......... 159,850 | covvvernene 159,850 | ovvvvererrriinns | v (73 10) N RN IO (34,410) 125,440 | oo | e 69,485 | ......... 69,485 | ....... 10,454 | 02/01/2022. | 5FE............
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126304 AK 0 |CSC HOLDINGSLLC.......cccoovvrrerirerirnnnne ..101/19/2017. | EXTERNAL MANAGER TRADES... | ....ovvvirinriveriinns | v 48,383 | ......c..... 45,000 | ............ 47,250 | oo 46,404 | ..o | s (55) [ ooverneereriens | e (55) 46,348 | ..o | s 2,035 | .o 2,035 | ... 1,801 | 07/15/2018. | 4FE............
12649A AQ 2 |CSMC 2014-USAE.......ccocommrrmrimerriririnin .| 03/22/2017. | EXTERNAL MANAGER TRADES... 283,568 | .......... 330,000 | .......... 276,604 | .............. 276,621 | .o | e 114 | 1,114 277,736 5,832 5,832 | ..ocoons 4,650 |09/15/2037. [ 1FM...........
126650 CQ 1 |CVSHEALTH CORP CORPORATE.......... .1 01/18/2017. | EXTERNAL MANAGER TRADES... [ ....covvinvrireinciinns | e 43525 | oo 40,000 | ......c.nnn 43,080 | oo 42,662 | ..o | e (2} [N I (27) 42,635 890 890 274 [12/01/2022. | 2FE............
126650 CS 7 |CVSHEALTH CORP CORPORATE......... .1 01/18/2017. | EXTERNAL MANAGER TRADES... | .....oovvvivivriveiinns | v 38,651 | .ocvoneee. 35,000 | ..cooneee. 37,931 | v 37,588 | oo | i ((E) R S (18) KV Y/V I ISR IR 1,081 | oo 1,081 | oo 253 | 12/01/2024. | 2FE............
13123X AR 3 |CALLON PETROLEUM CO. .| 03/29/2017. | EXTERNAL MANAGER TRADES... | .. 0 95,000 [ ..oovoevrerrenns | 0000 3,029 | oo 3,029 10/01/2024. | 4FE....
156700 AW 6 |CENTURYLINKINC......ccooovirmerirerircirnens .. 03/29/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvvnerverinrines | e 574756 | .......... 550,000 | .......... 511,841 | oo BI1L,8AT | e | vevreriseineniinns | e 0 511,841 62,915 62,915 | ..ot 172 | 04/01/2020. | 3FE............
161571 FW 9 |CHAIT 2013-A3 A3...cceviriceirnciieniis .| 03/22/2017. | EXTERNAL MANAGER TRADES... [ .....cvvvverireriniines | v 100,145 | .......... 100,000 | ..covvenee 99,678 | ..oovvvrrine 99,815 | oo | e 108 | oo .108 99,924 221 221 296 |04/15/2020. [ 1FE............
165167 CF 2 |CHESAPEAKE ENERGY CORP................ .1 03/29/2017. | EXTERNAL MANAGER TRADES... [ ...c.vvvniveverneriiens | e 50,841 | .ccoonnee. 51,000 | .ocooneee. 14,535 | oo 20,323 | oo | e 1,107 | 1,107 21,430 | oo | v 29,411 | ......... 29,411 | ......... 2,140 | 08/15/2020. | 5FE............
165167 CG 0 |CHESAPEAKE ENERGY CORP................ .| 03/29/2017. | EXTERNAL MANAGER TRADES... | ...c.ovvonrineiiimrirnns | cerveeireenne 5,762 | oo 6,000 | .oovrernine 1,710 | s 2,056 | oo | e 110 | s .110 2,166 | oo | v 3,596 | .o 3,59 | ..o 233 [02/15/2021. | 5FE............
165167 CL 9 |CHESAPEAKE ENERGY CORP................ ..103/29/2017. | EXTERNAL MANAGER TRADES... | ...coovvvvvererrneirviinns | overeiineins 3,580 | oo 4,000 | .ooirinen 1,140 | v {74 ( T TN IV A3 | s 43 1,319 2,261 2,261 | e 127 | 03/15/2023. | 5FE............
165167 CN 5 |CHESAPEAKE ENERGY CORP................ .| 03/29/2017. | EXTERNAL MANAGER TRADES... [ ....cvvveivereinerinens | woverirnens 42,875 | oo 49,000 | ..oovvreeee 13,475 | oo 15,670 | ovveeveerveerns | v 692 | .o ..692 16,362 26,513 26,513 | ..o 1,115 | 04/15/2022. | 5FE............
165167 CT 2 |CHESAPEAKE ENERGY CORP................ .| 03/29/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvnerrerinrines | e 139,592 | .ovveneee 145,000 | ..covvnnee 142,857 | e 142,864 | oo | s 57 | 57 142,921 | oo | s (3,329) | ..vvvne (3,329) | .ovve 3,319 | 01/15/2025. | 5FE............
17453B  AJ 0 |FRONTIER COMMUNICATIONS............... .| 03/29/2017. | EXTERNAL MANAGER TRADES... | .....cocooververirniines | e 205923 | .......... 245,000 | .......... 207,025 | oo 207,025 | oo [ e [PXTK) ] — (2,873) 204,152 | v | e 1770 | oo 1,770 | ....... 13,965 | 08/15/2031. | 4FE............
184502 BL 5 |IHEARTCOMMUNICATIONS INC.............. .| 03/31/2017. | EXTERNAL MANAGER TRADES... 233,750 | .coonee. 275,000 | .......... 224,813 | oo | e | s 257 | e .257 225,069 | ..o | e 8,681 | ..o 8,681 | ........ 7,563 | 12/15/2019. | 5FE............
203372 AN 7 | COMMSCOPE INC......ccooomrrrrirerrnrinniins .1 01/19/2017. | EXTERNAL MANAGER TRADES... | ...coovvvieineineriiens | woreeveens 41125 | oo 40,000 | ..cooeveeee 39,700 | coovrerrrins 39,700 | cooorvrrererinee | v [ e 0 39,700 | ooovveereries [ e 1,425 | e 1,425 | .o 190 | 06/15/2020. | 3FE............
20854P AL 3 |CONSOL ENERGY INC......ccccoevrmririrrrnnns .. 03/29/2017. | EXTERNAL MANAGER TRADES... [ .....ocvvvverieriniines | e 460,605 | .......... 470,000 | .......... 291,400 | oo 316,868 | ..o | e 2,728 | .o, 2,728 319,596 | oo | e 141,009 | ....... 141,009 | ....... 12,886 | 04/15/2022. | 5FE............
219350 AS 4 |CORNING INC.....ooverierrreririerireriecerenens .| 01/26/2017. | VARIOUS........ovvmrrrericeririieinens [ reeerneessninerneeiiens | vvenne 4,404,890 | ....... 4,000,000 | ....... 4,480,440 | ........... 4,434,357 | oo | e (14,459) | ..voovercecns | e (14,459) | ..o | e 4,419,898 | ...coovvevvrrnns [ e (15,008)| ........ (15,008) | ....... 55,208 | 05/15/2019. | 2FE............
23918K AP 3 |DAVITA HEALTHCARE PARTNE.............. .| 03/24/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvnerinrinrines | eoreivnna 259,750 | .......... 250,000 | .......... 24569 | .............. 247,080 | ..o | e 108 | oo .108 247,188 | .o | s 12,562 | oo 12,562 | ......... 8,944 | 08/15/2022. | 4FE............
25271C AN 2 |DIAMOND OFFSHORE DRILL.........c..coc... .1 03/15/2017. | EXTERNAL MANAGER TRADES... [ .....ovvvvivinriveiinns | v 63,450 | ...cooouee. 90,000 | ...cooueee. 54,800 | ..cccoovrrinen 55,124 | oo | s YA 77 55,201 8,249 8,249 | ........ 1,686 | 11/01/2043. | 3FE............
28370T AF 6 |KINDER MORGAN ENER PART............... .| 03/22/2017. | EXTERNAL MANAGER TRADES... [ ....coovvvverirerineenes | e 151,297 | v 165,000 | ..covvenee 114,263 | ...ovcovnve. 114,896 | ovvoevcceins | v 161 | s ..161 115,057 | ovvoeecrienes | s 36,239 | ........ 36,239 | ......... 3,145 | 11/01/2042. | 2FE............
299897 AA 6 |EVERETT SPINCO INC......ccooovvvmririiinnen. .| 03/14/2017. | SEAPORT.......ovivurirrieirnerinneiiens [ ernreiseiseiiiesienies | ceneiaens 998,550 | ....... 1,000,000 | .......... 996,890 | ...vvoirrrieireiienes [ e | e | s 0 996,890 | ...vvrririiens | e 1,660 | .oooeveee 1,660 | ..o 03/27/2020. | 2FE............
3137G0 AD 1 |STACR 2013-DN2 M2........cocvvrrrrrirerirens .. 03/21/2017. | EXTERNAL MANAGER TRADES... [ ....ccccvververiimirnes | v 271,074 | .......... 250,000 | ......... 239,141 | oo 240,729 | ..o | s 315 | e .315 241,043 | oo | s 30,031 | ... 30,031 | ......... 3,032 | 11/25/2023. | 1AM...........
3137G0 EW 5 |STACR 2015-DNATMS3.....coovvvriviiiririnns .1 03/21/2017. | EXTERNAL MANAGER TRADES... | ....covvvverierinienes | woveivnne 277,713 | oo 260,000 | ......... 234,345 | .....ccooneee. 236,477 | oo | e 465 | ..o ..465 236,941 | oo | s 40,771 | ... 40,771 | coooeve. 2,556 | 10/25/2027. | 1AM...........
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316773 CF 5 |FIFTH THIRD BANCORP.... o | 0171512017, | MATURITY ..o [ rveerneesseinerineriinns | vveene 1,500,000 | ....... 1,500,000 | ....... 1,580,910 .1,502,163 (2,163) .. ...1,500,000 0| 40,875 |01/15/2017. | 2FE....
337915 AA 0 |FIRSTMERIT CORPORATION . [01/26/2017. [ JEFFERIES & CO....covvvvrrvrrineines | ceerveniseinneriissiineens | cvveee 1,033,310 | ....... 1,000,000 | ....... 1,033,180 218 218 | ....... 21,388 |02/04/2023. | 2FE....
35671D BC 8 |FREEPORT-MCMORAN INC..........cccoounee. .| 03/23/2017. | EXTERNAL MANAGER TRADES... [ .....ovvvvivinriveiinns | v 67,009 | ............ 80,000 | ............ 38,863 | ...ccoririne 39,006 | .oovvvereririrens | e 65 | .o 65 39,161 | oo | v 27,847 | oo 27,847 | ........ 2,337 | 03/15/2043. | 3FE............
35671D BJ 3 |FREEPORT-MCMORAN INC........ccoevvrnee. .| 03/23/2017. | EXTERNAL MANAGER TRADES... | .....ovvevrrrerirmriines | cerverircenne 4,329 | e 5,000 | covvrernene 2,000 | oo 2,031 | oo [ e 9 | e 9 2,040 2,289 2,289 | ..o 101 | 11/14/2034. | 3FE............
35671D BL 8 |FREEPORT-MCMORAN INC.. .1 03/23/2017. | EXTERNAL MANAGER TRADES... | ...ooconvviveineriienins | creeen398,025 | ..o 435,000 | .......... 252,300 3172 267,651 | .ocvoerevciinns | 130,374 | ....... 130,374 | oo 7,367 | 11/14/2024. | 3FE....
35802X AH 6 |FRESENIUS MED CARE Il....cccovvvirrernnn. .| 03/24/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvivrrivniieriinns | vriies 167,373 | v 165,000 | ..ooooeee 164,588 | ....coooue.. 164,630 | .oooverrienins | s /2 12 164,642 | oo | v 2,731 | v 2,731 | 3,101 | 10/15/2020. | 3FE............
35802X AJ 2 |FRESENIUS MED CARE Il.....ccccouvurvurnnn. .| 03/24/2017. | EXTERNAL MANAGER TRADES... [ .....oovvivinriverinns | wvevirnens 85,638 | ............ 85,000 | ............ 82,875 | ..covvvvirin 82,875 | ..o | v [ e 0 82,875 | ..cvoereriins | s 2,763 | oo 2,763 | oo 1,839 | 10/15/2024. | 3FE............
35906A AW 8 |FRONTIER COMMUNICATIONS............... .| 03/29/2017. | EXTERNAL MANAGER TRADES... [ ...ccovcvmerirerineenes | e 204,385 | .......... 205,000 | .......... 199,875 | covvverns 199,875 | ovvovererinrins [ e | v 0 199,875 | ovvoeereerveins | e 4510 | oo 4,510 | ....... 11,839 | 09/15/2022. | 4FE............
36246L AG 6 | GSMS 2007-GG10 AM.......ccvvvrrerirerirnnes .. 03/21/2017. | EXTERNAL MANAGER TRADES... [ ......cocvveiiimiiniinns | i 499,950 | ... 495,000 | ......... 463,444 | ............ 463,611 | oo | s 4,235 | e 4,235 467,846 | ..o | e 32,104 | ........ 32,104 | ......... 9,146 | 08/10/2045. | 1FM...........
36467W  AA 7 | GAMESTOP CORP......cccovverriirierinriiens .| 03/28/2017. | EXTERNAL MANAGER TRADES... | .....ovvvverirerinienes | woveiinnes 242,400 | ......... 240,000 | ......... 232,281 | oo 232,869 | ..o | e P [ .216 233,085 | ..o | e 9,315 | oo 9,315 | . 6,600 | 10/01/2019. | 3FE............
37045X BG 0 |GENERAL MOTORS FINL CO......ccovvvvrnee .| 01/18/2017. | EXTERNAL MANAGER TRADES... [ ...coovvverierinrines | eoreiins 499,958 | ......... 470,000 | .......... 483,990 | ....cocvvnnes 483471 | e | e (4,844) | ..o (4,844) 478,627 | oo | v 21,331 | e 21,331 | o 9,733 | 03/01/2026.
37045X BR 6 |GENERAL MOTORS FINL CO .| 03/28/2017. | VARIOUS........ccoomriiriciiniiniinnis [ oeriieeiinsinsiieiinns | oo 4,087,020 | ....... 4,000,000 | ....... 4,007,280 79,89 | ... 13,867 | 01/14/2022.
375558 BJ 1 | GILEAD SCIENCES INC . [02/07/2017. [ VARIOUS........ooovvvieriririeineinenis | ceeieniseesnerisesineees | eevnes 1,926,855 | .......2,000,000 | ....... 1,913,656 94,220 | ....... 31,111 | 09/01/2036.

STATE STREET GLOBAL
40537Q° AH 3 |HALCON RESOURCES CORP...........c.c.... .| 02117/2017. |MARKETSLLC [ | e 94,107 | oovvrrens 90,000 | .ovvvneees 61,650 | ..ovrvrrrnn 61,650 | cooorvrrrrerinee | v [ e 0 61,650 [ ..o [ v 32,457 | o 32,457 | ........ 4,205 |02/01/2020. [ 4FE............
40537Q AN 0 |HALCON RESOURCES CORP...........c...... .. 03/29/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvvnriinrirerinns | i 386,080 | .......... 400,000 | ......... 399,950 | ..ovvverirriierireireins [ e | e I T 1 399,951 | .ovveevereeirenns | e (13,871) ] ... (13,871) | c.oovve. 3,525 | 02/15/2025. | 5FE............
427056 AU 0 |HERCULESINC.......ccooomivmerimrerrcriirircenns .| 03/22/2017. | EXTERNAL MANAGER TRADES... [ .....vvvirereineriiens | v 96,000 | .......... 100,000 | ..vvvenee 80,000 | ..oovvrrrines 80,608 | ...ovverieriine | e 202 | e ..202 80,810 [ ..o [ v 15,190 | .ocvouee 15,190 | ......... 1,571 | 06/30/2029. | 3FE............
STATE STREET GLOBAL

432891 AD 1 |HILTON WORLDWIDE FIN LLC..........c..... .1 03/22/2017.|MARKETSLLC [ | v 185,063 | ...coovuee 180,000 | ..covvenee 185,400 | covvvrneene 182,507 | covoveerrirerens | e 2,556 | oo 2,556 185,063 0 | e 4,416 |10/15/2021. | 3FE............
446150 AG 9 |HUNTINGTON BANCSHARES.................. .1 01719/2017. | KEYBANC.......ovvvnrvirieriiriniinnns [ rvreneeienineiineiiinns | vveene 1,145,340 | ....... 1,000,000 | ....... 1,184,850 | .......... 1,108,550 [ ..oovoveeerrienns | v [(RCEK) 1 N PO (RICKK) T SRS I 1,106,917 | oo [ v 38,423 | ........ 38,423 | ......... 7,583 | 12/15/2020. | 2FE............
446413 AG 1 |HUNTINGTON INGALLS INDUS............... .1 01/19/2017. | EXTERNAL MANAGER TRADES... [ .....vvvnivirerreriinns | e 68,088 | ............ 65,000 | ...coonne. 65,000 | ..ooovveirnnn 65,000 | oooocvrncrieriine | e [ e 0 65,000 | ..overrerierens | e 3,088 | ..o 3,088 | ..o 352 [12/15/2021. | 3FE............
451102 BB 2 |ICAHN ENTERPRISES/FIN.......c.cccvvvrrnnee .| 03/15/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvenerinrinrinns | worevias 386,756 | .......... 385,000 | .......... 368,638 | ....ccovvevs 368,638 | ...vvucrirririeins | cerrerireirneeinns | e 0 368,638 | ... | s 18,119 | oo 18,119 | ......... 9,590 | 03/15/2019. | 3FE............
459745 GN 9 |INTL LEASE FINANCE CORP..........ccccoouue. .. 03/13/2017. | EXTERNAL MANAGER TRADES... [ .....covvvvviniiveiinns | oo 1,191,605 | ....... 1,075,000 | ....... 1,072,313 | ...ccooeo. 1,073,074 | oo | e £ [ TR V£ T N 1,073,152 | oo | e 118,453 | ....... 118,453 | ....... 37,017 | 08/15/2022. | 2FE............
466112 AF 6 |JBSUSALLC/JBSUSAFINA.......ccccounvn. .| 03/22/2017. | EXTERNAL MANAGER TRADES... [ .....vvvivererneriiens | wverireens 15,296 | ..covvenee 15,000 | coovvrrneee 15,525 | oo 15,436 | oo | e (44) [ v | e (44) 15,392 (96) (96) 350 |06/01/2021. | 3FE............
466112 AR 0 |JBSUSALLC/JBSUSAFINA.......ccccoen. .. 03/23/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvnerirerinrines | eoreiinne 217,910 | .......... 220,000 | .......... 207,900 | .coocreneee 206,837 | ..eererrerineins | e 266 [ .o ..266 207,103 | oo | s 10,807 | .cveeee 10,807 | ..o 3,619 | 06/15/2025. | 3FE............
472319 AC 6 |JEFFERIES GROUP LLC.......ccccovvvvrinriene ..103/22/2017. | EXTERNAL MANAGER TRADES... | ...ccovvvvvenireirninns | cvviveirnes 26,231 | oo 25,000 | .coovrrne 22,973 | oo 23,021 | oo | e 10 [ 10 23,031 | oo [ e 3,199 | oo 3,199 | ......... 1,094 |01/15/2036. | 2FE............
472319 AM 4 |JEFFERIES GROUP LLC.......c.covvvriririnnne .| 03/22/2017. | EXTERNAL MANAGER TRADES... 332,398 | .......... 310,000 | .......... 284,017 | oo 284,292 | ..o | s (51: 0 I 58 284,349 | oo | s 48,048 | ......... 48,048 | ....... 13,825 | 01/20/2043. | 2FE............
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47232M  AB JEFFERIES FIN LLC / JFIN .| 03/23/2017. | EXTERNAL MANAGER TRADES... | ....ccoovvivnriiiiiriis 260,000 | .........218,400 | ....c....c..222,237 | v | e 1,350 | .o 1,350 223,588 | ..o | 100 24,062 | ... 24,062 | ......... 8,003 | 04/15/2022. | 4FE............
480081 AK NINE WEST HOLDIN.......cooooovvrarrrririiis .| 03/28/2017. | EXTERNAL MANAGER TRADES... | ....oovvvvvirriririi 305,000 | .oooeeecd1175 | 30,074 | s [ e () ST (P (1) 30,073 | oo | 2000 33,977 | 33,977 | e 7,057 | 11/15/2034. | 6FE............
494550  BM KINDER MORGAN ENER PART .1 01/18/2017. | EXTERNAL MANAGER TRADES... | ..cooovvvvivvriiveriinns | cerverennn45,182 | o 45,000 | ... 35,381 | coiiiiiinn36,519 | i | e (ST 67 36,585 | ..ocoovvrvvrnirns | eeeere8,897 | 18,597 | 681 | 02/15/2023. | 2FE............
494550 BP KINDER MORGAN ENER PART. .1 03/22/2017. | EXTERNAL MANAGER TRADES... | ....coccovernivrrnnnins | vrveerernni23,553 | covvirnns 25,000 | oo 18,363 | i 18,446 | i | 22 | e 22 18,467 | ..o | 00000 5,085 | ..05,085 | 715 | 03/01/2043. | 2FE............
494550  BQ KINDER MORGAN ENER PART.... .| 01/18/2017. | EXTERNAL MANAGER TRADES... | .. ..60,000 80 48,850 09/01/2023. | 2FE....
494580 AE KINDRED HEALTHCARE INC .. | 03/14/2017. | EXTERNAL MANAGER TRADES... | ....cccoovvrvvmmniinanns | e 95,238 | i 95,000 86,450 01/15/2020. | 4FE....
501044 DG KROGER CO .1 03/01/2017.| GOLDMAN SACHS.........ccoevrvrrrrerne . .1,000,000 998,675 02/01/2047. | 2FE....
527298 AY LEVEL 3 FINANCING INC .| 01/19/2017. | EXTERNAL MANAGER TRADES... | ....ooovviiiriiiari 480,000 | .........484,800 | ............ 482,045 | .coooooiiiiiiiii | i ({74 TN I (67) 481,978 | oo | 14,976 | 14,976 | 8,085 |01/15/2021. | 3FE............
53219L  AM LIFEPOINT HEALTH INC.... . | 03/24/2017. | EXTERNAL MANAGER TRADES... | .. 175,000 175,000 | oo | 5,287 | 5,287 | 3,155 | 12/01/2021. | 3FE...
549463  AE ALCATEL-LUCENT USA INC . | 03/24/2017. | EXTERNAL MANAGER TRADES... | ....cccoovvivnriiiiiniis 2,700,000 | .......1,984,850 | ...........2,089,547 | ....ccccovvurrirs | worirnren: 6,891 | ..o, 6,891 2,076,437 | .....cccocovennnnn | .....890,188 | .......890,188 | ....... 93,848 | 03/15/2029. | 3FE............
55336V AE MARKWEST ENERGY PART/FIN .| 03/22/2017. | EXTERNAL MANAGER TRADES... | ....coovvvvevireri 200,000 | ........178,964 | ... 181,224 | .. | 549 | . .549 181,773 | oo | 025,237 | ... 25,237 | ... 6,300 | 07/15/2023. | 2FE............
55336V AG MARKWEST ENERGY PART/FIN .| 03/22/2017. | EXTERNAL MANAGER TRADES... | ...oovvviiirrinirii 135,000 | oo 123,124 | i 124,016 | i | e 255 | oo ..255 124,271 | oo | 16,745 | 16,745 | 2,121 | 12/01/2024. | 2FE............
574599  AY MASCO CORP.......ccovrvvrrrirerrnns .1 03/22/2017. | EXTERNAL MANAGER TRADES... [ ..c.covvvinririiriiininns 945,000 | .........928,463 | ............929,958 | ..ooiiiiiinis | e 136 | oo .136 930,094 |....cocoevienn | ....185,120 | .......185,120 | ....... 37,879 | 08/15/2032. | 2FE............
574599 BH MASCO CORP........ccoovurvrrarrr .| 03/13/2017. | EXTERNAL MANAGER TRADES... | ....ooovvveverviiieniiins | cverierenn5,560 | i 5,000 | .o 5,450 | 5,332 [ i [ e (12) | covverevrenis | e (12) 5,320 | oo | o240 | 240 | 150 |03/15/2022. | 2FE............
576485 AB MATADOR RESOURCES CO. .1 03/29/2017. | EXTERNAL MANAGER TRADES... | ..cooovvvvivnrviiveriinns | cerverennn 78,015 | o 75,000 | .ooereeen89,750 | ooiiiieinenB9,750 | oo [ v [ e 69,750 | ..oovvvrvrrirenns | 008,265 | ......8,265 | ... 2,406 | 04/15/2023. | 4FE............
629377 BU NRG ENERGY INC .1 01/17/2017. | EXTERNAL MANAGER TRADES... | ....ccccovermrvernnners | vrverrerenn56,650 | covoirnnns 55,000 | ..oeeeren52,388 | i 52,600 | e | i 16 [ 16 52,616 | ..o [ v 4,034 | 4,034 | 1,265 | 03/15/2023. | 4FE............
629377 BW NRG ENERGY INC .| 01/17/2017. | EXTERNAL MANAGER TRADES... | .....ocvvviiiririri 235,000 | .......223,538 | .0 224,617 | oo | s 80 | .o 80 224,697 | ..ooovvvvvveens | 0 16,765 | 16,765 | ... 7,548 | 07/15/2022. | 4FE............
629377 CA NRG ENERGY INC .| 01/17/2017. | EXTERNAL MANAGER TRADES... | ....oovvviveriiieniinns | cervereni20,775 | o 20,000 | .ooooeee19,900 | i 19,900 | oo [ e [ e 19,900 | ovvevvvviennies | cerverene875 | 875 | 262 | 05/15/2026. | 4FE............
64072T AE NEPTUNE FINCO CORP. . 103/31/2017. | EXTERNAL MANAGER TRADES... 200,000 | ..........200,000 | ..........c..200,000 | .ovoerierioervens | vervrrerrerneinienns [ e 200,000 |....ccocoovriienns | 032,000 | .........32,000 | ....... 14,625 | 01/15/2023. | 4FE............
651290 AQ NEWFIELD EXPLORATION CO .| 03/29/2017. | EXTERNAL MANAGER TRADES... | ....oovvvivirriiririi 145,000 | .o 127,161 | i 128,600 | i | e 403 | .o .403 129,003 | ..o | 223,334 | ....23,334 | 6,163 | 07/01/2024. | 3FE............
674215  AG OASIS PETROLEUM INC .| 03/29/2017. | EXTERNAL MANAGER TRADES... | ...ooovvviririinerii 195,000 | o0 125,775 | 132,945 | s | s 2,058 | .o 2,058 135,003 | .o | -......62,688 | .........62,688 | ......... 7,373 | 03/15/2022. | 4FE............
69327R  AE PDC ENERGY INC........coorvrrrnnee .1 03/29/2017. | EXTERNAL MANAGER TRADES... | ....ccccovinivviviniins | vrerernn86,260 | covevnnnd 65,000 | ...........65,000 | ...ccoe00eeen85,000 [ oo [ [ 65,000 |...ccoovviviinns | 01,260 | .iin1,260 2,190 | 09/15/2024. | 4FE............
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69352P AC 7 |PPL CAPITAL FUNDING INC. .1 03/10/2017. | JEFFERIES & CO 955,000 | ....... 1,000,000 ..158 882,681 | ..o | o 72,319 | s 72,319 | ... 30,708 | 03/30/2067.
701081 AX 9 |PARKER DRILLING CO . 103/29/2017. | EXTERNAL MANAGER TRADES... ...17,252 ...20,000 0 13,700 3,552 3,552 968 |07/15/2022.
74733V AA 8 |QEP RESOURCES INC .1 03/29/2017. | EXTERNAL MANAGER TRADES... .5,275 .5,000 52 3,934 03/01/2021.
74733V AB 6 |QEP RESOURCES INC . [03/29/2017. | EXTERNAL MANAGER TRADES... | ...ovvoiviirineiienins | v 303,986 | .......... 310,000 2,508 236,583 10/01/2022.
74733V AC 4 |QEP RESOURCES INC . 103/29/2017. | EXTERNAL MANAGER TRADES... | ...overeeiieierienins | cevrveenns 279471 | . 285,000 2,131 213,026 05/01/2023.
74840L AA 0 |QUICKEN LOANSINC.... .1 03/16/2017. | EXTERNAL MANAGER TRADES... 229,375 | .......... 240,000 (335) 226,890 05/01/2025.
75281A AZ 2 |RANGE RESOURCES CORP .1 03/29/2017. | EXTERNAL MANAGER TRADES... | ....cvvoiviiriniiiienins | v 490,300 | ......... 500,000 0 492,500 03/15/2023.
75886A AJ 7 |REGENCY ENERGY PARTNERS... . 103/22/12017. | EXTERNAL MANAGER TRADES... | c..oveveeieeerienins | cevrveenns 271,840 | .......... 265,000 ..860 235,322 11/01/2023.
75886A AK 4 |REGENCY ENERGY PART/FINA... . [03/22/2017. | EXTERNAL MANAGER TRADES... | ....cccovviniiniiiienis | covrriean 270,560 | ......... 250,000 2217 246,673 09/01/2020.
75886A AL 2 |REGENCY ENERGY PART/FINA.............. .| 03/22/2017. | EXTERNAL MANAGER TRADES... | .....oevvveriveriinirnes | v 191,224 | .......... 175,000 ..303 167,733 | oo | s 23,491 | ... 23,491 | ......... 5,883 | 03/01/2022. | 2FE............
762760 AB 2 |RICE ENERGY INC .| 03/29/2017. | EXTERNAL MANAGER TRADES... [ ...coovvvrerirerineenes | e 123,024 | .......... 120,000 1,050 90,610 [ ..oovereerrres [ v 32,414 | ... 32,414 | ... 3,167 | 05/01/2022.
774341 AJ 0 |ROCKWELL COLLINS INC. . 103/29/2017. | SUNTRUST ... | e | oo 999,640 | ....... 1,000,000 0 997,120 2,520 2,520 03/15/2024.
779382 AS 9 |ROWAN COMPANIES INC.......cccovrverrinen .1 03/29/2017. | EXTERNAL MANAGER TRADES... [ ....ovvviriniiveriiens | wovevirnens 49,439 | ........ 65,000 | ............ 39,500 | coovrvirin 39,639 | .o | e 49 |, 49 39,688 | ..oovvverreres [ e 9,751 | v 9,751 | oo 2,725 | 01/15/2044. | 4FE............
79970Y AD 7 |SANCHEZ ENERGY CORP.......ccccorvvumnenn. .| 03/29/2017. | EXTERNAL MANAGER TRADES... [ ....covvvverirerineenes | e 185,062 | ..cvvvnee 200,000 | .......... 107,650 | cooovvernvene 109,366 | .vvvvverncrivirs | v 619 | .619 109,985 | ..oouveerieres | s 75,077 | oo 75,077 | oo 8,779 | 01/15/2023. | 5FE............
82967N AN 8 [SIRIUS XM RADIO INC......cocorirrririrnns ..101/19/2017. | EXTERNAL MANAGER TRADES... | ...ovvvvvvireiieiinns | v 88,666 | ............ 85,000 | ...coov.... 87,763 | c.covverrrn 87,037 | oo | e (45) [ v | e (45) 86,992 | ..overieiiens | e 1,674 | oo 1,674 | ... 2,349 | 08/01/2021. | 3FE............
842587 CN 5 | SOUTHERN CO......oocovrvrrrirerierircernens .. | 03/24/2017.| TD SECURITIES........ccorvverrrrirrrinnes 995,570 | ....... 1,000,000 | .......... 993,390 | ..overrirerirrierienns [ e | s 170 | o .170 993,560 | ..o | e 2,010 | oo 2,010 | oo 3,789 | 07/01/2018.| 2FE............
845467 AL 3 | SOUTHWESTERN ENERGY CO.... .| 03/29/2017. | EXTERNAL MANAGER TRADES... 226,822 | .......... 235,000 1,409 155,485 | .oooveerrrenns | s 71,337 | o 71,337 | oo 10,934 | 01/23/2025.
87236Y AE 8 |TD AMERITRADE HOLDING CO.... . [01/10/2017. | BANK OF AMERICA.........cooovvvverres | e | v 1,013,190 | ....... 1,000,000 10 998,229 | ... | s 14,961 | ......... 14,961 | ........ 8,358 | 04/01/2022.
88033G CG 3 |TENET HEALTHCARE CORP.........cccoon.... .| 03/24/2017. | EXTERNAL MANAGER TRADES... [ .....ovvvverirmrinienes | e 513,151 | oo 515,000 | .......... 473,800 | ....ocvovens 483,290 | ..ooovvriereis | s 2452 | s 2,452 485,742 | oo | e 27,410 | ........ 27,410 | ....... 14,878 | 03/01/2019. | 5FE............
STATE STREET GLOBAL
883556 BB 7 | THERMO FISHER SCIENTIFIC................. .1 03/22/2017.|MARKETSLLC [ | e 251,285 | .......... 250,000 | .......... 251,265 | .oovoovrenee 251,066 | ..ocvoocrrreireins | e 219 [ .219 251,285 0 | e 3,173 | 01/15/2018. | 2FE............
893647 AW 7 | TRANSDIGM INC......ooooivvriirerierieriines .. 02/03/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvivriiniierinns | i 362,844 | .......... 360,000 | ......... 335,700 | .cooovcrenees 335,700 [ ..o | e | e 0 335,700 | .o | s 27,144 | ... 27,144 | ....... 11,987 | 07/15/2022. | 4FE............
893647 AX 5 | TRANSDIGM INC......cccoomrvrrrririverircrirenes .1 02/01/2017. | EXTERNAL MANAGER TRADES... [ .....oovvniriniivervens | wvevirnens 85425 | ............ 85,000 9 84,037 | .oovorrinins | s 1,388 | oo 1,388 | .o 3,071 | 07/15/2024.
90346W AB 9 |US AIRWAYS 2013-1B PTT.... .| 03/24/2017. | VARIOUS........ovvrrreimrrineineriiens [ eveeiiseineriiesinsinnes | coneeiees 316,078 | .......... 306,129 0 290,822 11/15/2021.
90932P AB 4 |UNITED AIR 2014-1 B PTT. v [ [ 0313172017, [ VARIOUS.......ocvorierierinniienns | e | oo 141,112 | e 137,737 0 136,360 04/11/2022.
913903 AP 5 |UNIVERSAL HEALTH SVCS.......ccccovvvinnce ..| 01/30/2017.| VARIOUS...... 224,400 | .......... 220,000 0 219,450 08/01/2019.
913903 AR 1 |UNIVERSAL HEALTH SVCS.......cccovvvunnc .1 03/22/2017. | EXTERNAL MANAGER TRADES... | ...ccovvinerirniierinns | v 650,479 | .......... 640,000 | ......... 642,225 | ....ocvovn 19,475 | oo | s [QL0L) ) - (105) 642,120 8,359 8,359 | ....... 14,210 | 08/01/2022. | 2FE............
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91731W  AA 2 |US AIRWAYS 2012-2C PTT...ccocvvvvvvvrrns .. 03/21/2017. | EXTERNAL MANAGER TRADES... [ ....coovvvvinirverinns | eveene 1,120,501 | ....... 1,092,000 | ....... 1,026,480 | .......... 1,026,480 [ ....coouevecricnnns | cererrrrirerineiines [ e | i 0 | oo [ v 1,026,480 | ....oovvvevrrnns | v 94,021 | ........ 94,021 | ....... 18,350 | 06/03/2018. | 3FE............
91830H AB 3 |VOLT 2014-NPL7 A2.....cccovrrmrrirererrirnens .| 03/21/2017. | EXTERNAL MANAGER TRADES... [ ....coovvvnerirerineenes | v 193,137 | v 193,379 | v 190,297 | ovoveererieereeriennns [ e | eeerneeinein 35 | e 35 190,332 | covvocerervenns | e 2,806 | ..ooooneen 2,806 | ......... 2,271 | 08/27/2057. | 1FE............
STATE STREET GLOBAL
92343V AM 6 |VERIZON COMMUNICATIONS................. .1 03/21/2017.|MARKETSLLC [ | v 1,048,450 | ....... 1,000,000 | ....... 1,064,670 | ........... 1,058,317 | oo | errerenen(9,965) | oo [ evrrirnerend(9,965) | oo | e 1,048,352 26,264 | 04/15/2018.
92343V BR 4 |VERIZON COMMUNICATIONS.. ... | .| 01/25/2017.| GOLDMAN SACHS 1,113,020 | ....... 1,000,000 | .......1,090,820 077,216 | s | errrieennd(813) | i | (813 | e | s 1,076,402 19,313 | 09/15/2023.
92343V CN 2 |VERIZON COMMUNICATIONS.. .1 03/15/2017. | MORGAN STANLEY. 175,291 175,000 176,150 176,120 ..2,027 | 11/01/2021.
92553P AP 7 |VIACOM INC.....ccoovsriniirrieierissiieniienes .. 03/22/2017. | EXTERNAL MANAGER TRADES... [ ...ccoovvivriinrierines | i 423855 | ......... 490,000 | ......... 411,145 | o 67,409 | ..oovveriveiians | e 227 [ oo 227 A11,375 | oo | e 12,480 | .ovone. 12,480 | ....... 11,433 | 03/15/2043. | 2FE............
92553P  AZ 5 |VIACOMINC......ccovvvmiviiriiierieriirenirenes .| 03/22/2017. | EXTERNAL MANAGER TRADES... [ .....oovvnirinrireriens | v 28,698 | ............ 30,000 | ..ocooneee. 27,909 | oo | e | s 9 | 9 27,918 | oo | v, 780 | oo 780 | .o 412 | 12/15/2034. | 2FE............
929160 AS 8 |VULCAN MATERIALS CO... v |- [01/18/2017. | EXTERNAL MANAGER TRADES... | ..coovvvererneeririnens | cerereens 307,223 0 284,200 04/01/2025.
933638 AD 0 | WAMU 2006-AR19 2A.... ..| 01/27/2017. | VARIOUS...... 80,836 75 74,319 01/25/2047.
970648 AD 3 |WILLIS NORTH AMERICA IN . 103/28/2017. | MATURITY ...corrvrirrrinerieriersinees | cevmeesenissisneriennns | ceveneenns 315,000 (2,954) 315,000 03/28/2017.
U4492M  AB 1 |INTL BK RECON & DEVELORP............ccc.... .. 03/23/2017. | EXTERNAL MANAGER TRADES... | ....oovenmeinneinciinns | rvenne 1,097,658 | ... 1,116,152 | ....... 1,034,018 | .......... 1,064,111 [ oo | i 4,235 | o [ e 4,235 | ... (28,629) | ........... 1,039,717 | ....... 59,316 | ........ (1,375) | coovees 57,941 | ....... 32,201 | 08/03/2017. | 1FE............
335934 AH 8 |FIRST QUANTUM MINERALS L................ .| 03/23/2017. | EXTERNAL MANAGER TRADES... 529,013 | oo 525,000 | .......... 327,125 | oo 338,880 | .o | e 3,089 [ .o 3,089 341,969 | ..oovveveiinns | e 187,043 | ....... 187,043 | ....... 13,530 | 05/15/2022. | 4FE............
STATE STREET GLOBAL
374825 AA 5 |GIBSON ENERGY INC.... . [ 03/23/2017. | MARKETS LLC ..84,100 .225 TA5T6 | oo | 009,524 | L 9,524 | ........ 3,705 | 07/15/2021. | 3FE....
STATE STREET GLOBAL
552704 AA 6 |MEGENERGY CORP.........cccovvvmerrrirennne .| 03/15/2017.|MARKETSLLC [ | e 127,708 | ...ooeee. 125,000 | coovvvene 82,538 | c.ovrvririn 86,422 | ..ovvvrierinns | e 41,285 | oo [ e 41,285 127,708 0 | e 4,063 |03/15/2021. | 3FE............
552704 AC 2 |MEGENERGY CORP........cccovvumrrrrrirrinne .. 03/29/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvveiivniirerinns | e 193,094 | .......... 220,000 | ......... 129,800 | covvvernnene 134,209 | oo [ e 1,723 | i 1,723 135,932 | oo | s 57,162 | ... 57,162 | ......... 7,828 | 03/31/2024. | 4FE............
91911K AD 4 |VALEANT PHARMACEUTICALS............... .1 03/21/2017. | EXTERNAL MANAGER TRADES... [ ....cvvviveneireriens | woverireens 71,100 | oo 90,000 | ..cooveeen 69,750 | c.oovrvrrinn 69,750 | covovvrerieriane | s [VL51:) ) (2,265) 67,485 | ..oooevens | s 3,615 | oo 3,615 | ... 1,589 | 12/01/2021. | 5FE............
91911K AE 2 |VALEANT PHARMACEUTICALS............... .. 03/21/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvnerverinrines | e 286,283 | .......... 390,000 | .......... 288,600 | .....cco...... 288,600 | ... | e [CL:10) ) (7,540) 281,060 | ..ocvvnrererirens | e 5224 | ..o 5224 | ... 12,095 | 03/01/2023. | 5FE............
92912E  AA 1 |VALEANT PHARMACEUTICALS............... ..103/21/2017. | EXTERNAL MANAGER TRADES... | ...cvovvvrivviivernnirens | v 165,323 | .......... 195,000 | .......... 162,825 | .cvvvriren 162,825 | oo | e | e 0 162,825 | oo | i 2,498 | ... 2,498 | ... 10,116 | 07/15/2021. | 5FE............
STATE STREET GLOBAL
92912E  AC 7 |VALEANT PHARMACEUTICALS............... .| 03/22/2017. | MARKETS LLC 258,294 | .......... 251,000 | .......... 227,783 | oo 227,783 | oo | verererineenerinns | e 0 227,783 | oo | s 30,512 | oo 30,512 | ....... 10,166 | 08/15/2018. | 5FE............
98417E AR 1 | GLENCORE FINANCE CANADA............... .| 03/22/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvnerirnrinrines | e 152,636 | ..ccvoenee 145,000 | ..oovvnnce 97,438 | c.ovvvrirn 97,969 | ..o | e 124 | s 124 98,093 | ..oovereerrrinns [ v 54,543 | ....... 54,543 | ......... 3,398 | 10/25/2042. | 2FE............
00772B  AQ 4 |AERCAP IRELAND CAP LTD/A.. .| C|03/03/2017. | EXTERNAL MANAGER TRADES... | .. 159,209 | .......... 150,000 | ..ccoveeee 150,000 ....150,000 0 150,000 | ..ooovvvrricrnis | 009,209 | i 9,209 | ......... 2,467 | 10/30/2020. | 2FE....
02364W AM 7 |AMERICA MOVIL SAB DE CV........cccouuuueue B 03/23/2017. | EXTERNAL MANAGER TRADES... 353,336 | .coovo. 392,903 | .......... 491,688 | .....cco.ou.. 315,468 | ....ooovveric | s (30,894) | ..voveveriens | e (30,894) | ...... 176,219 | oo 460,794 | ....(140,186) | ....... 32,727 | ...... (107,459) | ......... 9,062 | 12/18/2036. | 1FE............
03938L AP 9 | ARCELORMITTAL....cooovrvrrrrmrrmeirernreinns C|03/23/2017. | EXTERNAL MANAGER TRADES... | ....ovvverenernnrinnens | cerireens 533,283 | oo 475,000 | .......... 334,281 | oo 335,529 | .ovveeciienen | e [CRES1e) ] (8,959) 326,570 | ..cvvererciriens | o 206,713 | ....... 206,713 | ....... 16,668 | 10/15/2039. | 3FE............
BANCO HIPOTECARIO SA FGN
05961A AF 0 |CORP B 03/21/2017. | EXTERNAL MANAGER TRADES... | ...ccoovvivrrnniirerinns | covriinnns 284,809 | ......... 277,373 | ... 280,735 | oo 269,573 | .o | e | e | e (VN I 11,162 | oo 280,735 | ....... (8,191 | .c.oee 12,265 | oo 4,074 | ...... 16,768 | 01/12/2020. | 4FE............
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05970M AA 4 |BANCO SUPERVIELLE SA........cccoovvmvrrenee B 03/21/2017. | EXTERNAL MANAGER TRADES... 333,937 | oo 317,620 | .......... 307,351 | .o [ e | e | e 0 . 307,351 |......... 4740 | ... 21,846 | ......... 26,586 | ...oooviriininne 08/09/2020. | 4FE............
12686N AT 2 | CABLEVISION SA.......cccovveerrrrrnerierirenes C|03/22/2017. | EXTERNAL MANAGER TRADES... | ....ovvverereerininens | cevereens 157,635 | .ccvveeee 150,000 | ..cvvvenee 150,000 | cooovverneee 150,000 | ovevueerrrinrnnns [ e | ceveeerinenienns 0 . 150,000 | .vvoucerrreenns | e 7,635 | oo 7,635 | ......... 2,763 | 06/15/2021. | 4FE............
151290 BM 4 |CEMEX SABDE CV.....ooooovvivererrirciiens C|03/22/2017. | EXTERNAL MANAGER TRADES... | ....oovvvereneirniinnens | cerereens 304,735 | .......... 295,000 | .......... 294,263 | .....ccoonee. 294,292 | .o | s 21 | e 21 . 294,314 | oo | s 10,421 | ooveeee 10,421 | ....... 11,957 | 01/11/2025. | 3FE............
22112E  AC 2 |COSAN LUXEMBOURG SA........cccocovuvirnn C| 03/24/2017. | EXTERNAL MANAGER TRADES... | ....cocovmrvnivvirirnnis | e 569,250 | .......... 550,000 | .......... 539,897 | oo 540,299 | ..ovvviieriieei | e 169 [ ..169 . 540,469 | .....cocooverrenns | e 28,781 | ......... 28,781 | ....... 29,838 |01/20/2027. | 3FE............
26835P AE 0 |EDPFINANCE BV... .| C|01/18/2017. | EXTERNAL MANAGER TRADES... 205,528 | ........ 200,000 | .......... 199,578 ...199,735 5 . 199,740 | oo | e 5,788 | s 5788 | ........ 4,308 |01/15/2020. | 2FE....
29082H AA 0 |EMBRAER NETHERLANDS FINA............ C|03/22/2017. | EXTERNAL MANAGER TRADES... | ....ovvvererneernnrinnens | cerereens 154,500 | ..ccvoneee 150,000 | ..covvnnee 135,512 | covvviens 136,396 | oo | v 284 | i .284 . 136,680 | ..ovoueeecrrenes | s 17,820 | ... 17,820 | ......... 2,146 | 06/15/2025. | 2FE............
29245Y AB 5 |EMPRESA DE TELECOMUNIC................. B 03/23/2017. | EXTERNAL MANAGER TRADES... [ .....oovvnivinrivervens | v 25,325 | oo 34,556 | ............ 43718 | oo 24,981 | oo | e 348 | s [ 348 | ... 17437 | o 42,766 | ... (16,859) | ........... (581) ] oot (17,440) | ......... 2,837 | 01/17/2023. | 3FE............
29268B AF 8 |ENEL FINANCE INTLNV......cccorvivririrens C|01/18/2017. | EXTERNAL MANAGER TRADES... | ....ovvvmrereerininens | ceverennn 277,570 | .......... 240,000 | ......... 218,546 | ....cocooveee. 220,006 | ..ovocvrerienins | s 24 |, 24 . 220,120 | ..oovorierienes | s 57,450 | ......... 57,450 | ......... 4,240 |10/07/2039. | 2FE............
29358Q AD 1 |ENSCOPLC....ccocosiiiiirireicrieriecireeens C|03/28/2017. | EXTERNAL MANAGER TRADES... | ....ovvverineinniinnees | cevirneens 197,932 | oo 280,000 | ......... 147,005 | cooovverneens 147,435 | oo | e 205 [ .o ..205 . 147,640 | oo | s 50,292 | ......... 50,292 | ......... 8,050 | 10/01/2044. | 4FE............
45950V CV 6 |INTL FINANCE CORP......cccovvmrrvrrrririrrns ..103/23/2017. | EXTERNAL MANAGER TRADES... | ...covvvriviiininnirens | cervrinns 896,629 | .......... 873,181 | ..coovve. 927,450 | .ooovvvrrnn TAT55 | oo | e (81) [ v | e [CAD) 89,762 | ..ocvvvuee. 927,370 | ...... (60,671) | ....... 29,931 | ... (30,740) | ....... 21,367 |06/03/2019. [1FE............
71645W AQ 4 |PETROBRAS GLOBAL FINANCE.............. C|03/22/2017. | EXTERNAL MANAGER TRADES... | .c.cvvvuivierinreinenns | cvrernerinns 92,250 | .......... 100,000 | ..oovvvenee 85,500 | c.ovvvecrinn 85,500 | .ovoevrnrireriine | s [GRESK ) (5,483) . 80,017 [ oo [ v 12,233 | .o 12,233 | ... 4,717 | 01/20/2040. | 3FE............
71645W AR 2 |PETROBRAS GLOBAL FINANCE.............. C|03/22/2017. | EXTERNAL MANAGER TRADES... | ...oovvverineeririnnens | cerireens 445148 | .......... 440,000 | ......... 352,507 | oo 363,987 | .o | s 3,644 | .o 3,644 . 367,631 | .ovveirerienes | e 77517 | v 77,517 | oo 15,767 | 01/27/2021. | 4FE............
71645W AS 0 |PETROBRAS GLOBAL FINANCE.............. C|03/22/2017. | EXTERNAL MANAGER TRADES... | ....cvunirveiivmriinenns | corirreiinnn 27,338 | v 30,000 | .coovrrne 25,200 | oo 25,200 | covvrvrrriininnen | s (1,480) | ..o (1,480) . 23,720 | oo | s 3,618 | oo 3,618 | ......... 1,350 | 01/27/2041. | 4FE............

STATE STREET GLOBAL

71647N  AH 2 |PETROBRAS GLOBAL FINANCE.............. C|01/31/2017. [MARKETSLLC | | v 518,888 | .......... 505,000 | .......... 44773 | s 429,556 | ...oovvvcrieris | s 1,603 | .o 1,603 . 431,158 | oo | e 87,729 | ......... 87,729 | ........ 9,095 | 03/17/2020. | 3FE............
71647N AM 1 |PETROBRAS GLOBAL FINANCE.............. C|03/22/2017. | EXTERNAL MANAGER TRADES... | ....oovvverineernnrinnens | cerireens 196,151 | ovveneee 195,000 | .oovvenee 137,719 | e 142,137 | oo | e 1,168 | e 1,168 . 143,305 52,846 52,846 | ........ 6,432 | 03/17/2024. | 4FE............
71647N AP 4 |PETROBRAS GLOBAL FINANCE.............. C[03/22/2017. | EXTERNAL MANAGER TRADES... | ....ccovvrviierniincis | ovrrneens 196,000 | .......... 175,000 | .......... 173,254 | oo AL T T I I T1 | s 71 . 173,500 22,500 22,500 | ......... 5,048 | 05/23/2021. | 4FE............
71647N  AS 8 |PETROBRAS GLOBAL FINANCE.............. C|03/22/2017. | EXTERNAL MANAGER TRADES... | ....oovvuvrvneriirinens | cevvienns 141,089 | .......... 135,000 | .covvenee 135,000 | vevucernrererernrrienins [ ereriereneeineies | veveeeesneniesiens | e 0 . 135,000 | .vvoocerrerries | e 6,089 | ........... 6,089 | ........ 1,936 |01/17/2027. | 3FE............
781467 AA 3 |RUMO LUXEMBOURG SARL.........cocccnnec. C | 03/22/2017. | EXTERNAL MANAGER TRADES... | ...covvverereerieinnens | cererennn 294,945 | .......... 290,000 | .......... 290,000 | ..ocvonerrrireererienns [ e | e | e 0 . 290,000 | ..ovvrrerrirens | cerreens 4,945 | ... 4,945 | ......... 2,852 | 02/09/2024. | 3FE............
87927V AF 5 |TELECOM ITALIA CAPITAL......ccocrsvrrrrenne C|03/29/2017. | EXTERNAL MANAGER TRADES... | ...ovvverineinieinnens | cevineens 106,050 | ... 105,000 | ..oovvrec 91,941 | i 93,453 | oo | e 89 | 89 . 93,542 | .ovveeieiinns [ v 12,508 | ......... 12,508 | ......... 2,566 | 11/15/2033.| 3FE............
87927V AR 9 |TELECOM ITALIA CAPITAL... .| C| 03/29/2017. | EXTERNAL MANAGER TRADES... | .. 9 . 23,342 | oo | 00000003128 | 3,128 | ......... 1,275 | 07/18/2036. | 3FE....
87927V AV 0 |TELECOM ITALIA CAPITAL......cocorsvrrrrrnne C|03/29/2017. | EXTERNAL MANAGER TRADES... | .c.ovveerieiermrinenns | cvrerneiis 72,069 | ..coonne. 65,000 | ..coonnee. 62,364 | ..ccoovvrrnnn 62,507 | coooevrerieeines | e I O 11 . 62,519 | oo | e 9,550 | .overnes 9,550 | ......... 1,659 | 06/04/2038. | 3FE............
87927Y AA 0 |TELECOM ITALIA SPA......cccovvvierincirnens C|03/29/2017. | EXTERNAL MANAGER TRADES... | ...oovvvereneinneinnees | cevineens 349,865 | ......... 345,000 | .......... 337,669 | .ooovcrenens 337,669 | ..o | s [PZ0) ) I— (270) . 337,399 | oo | s 12,466 | ......... 12,466 | ......... 6,251 | 05/30/2024. | 3FE............
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87936V AA 5 |TELFON CELUAR DEL PARAGU.............. .. 03/23/2017. | EXTERNAL MANAGER TRADES... [ .....ovvvveiveriniines | e 413520 | .......... 400,000 | .......... 366,000 | .....ccoo.... 366,000 | ...vvoerirriii | e | e 0 . 366,000 | ..o | s 47,520 | ......... 47,520 | ......... 7,875 | 12/13/2022. | 3FE............
90401C AA 7 |ULTRAPAR INTERNATIONL SA............... C|03/22/2017. | EXTERNAL MANAGER TRADES... | ....ovvvrerereerininens | cevereens 276,276 | .......... 280,000 | .......... 274,672 | oo () T N IS L I 97 . 274,865 | ..o | e 1411 | e 1411 | . 6,983 | 10/06/2026. | 3FE............
90470T AA 6 |UNIFIN FINANCIERA SADE.........ccccoone... C|03/22/2017. | EXTERNAL MANAGER TRADES... | ....ovvvvrineinriinnens | cevereens 272,376 | .......... 270,000 | .......... 264,491 | .o 264,497 | oo | s | e 0 . 264,491 | oo | e 7,885 | oo 7,885 | ... 9,788 | 09/27/2023. | 3FE............
91911T AP 8 |VALE OVERSEAS LIMITED.......ccccevrvrrren. C[03/22/2017. | EXTERNAL MANAGER TRADES... | ..c.ocvvvriieiniincis | ovreeena 200,49% | ......... 185,000 | .......... 199,417 | oo | e | v (G ) — (156) . 199,261 | oo | v 1,232 | v 1,232 | o 1,510 | 08/10/2026. | 2FE............
92765Y AB 3 |VIRGIN AUST 2013-1B TRST.....c.ccccervrrnnee C | 03/31/2017. | VARIOUS.......coorivrrrirerinernerienins | veriisiseiseriissinenss | ovvesnereand 45156 | ............ 44142 | e 44142 | A4142 | i | e [ e 0 . 4142 | s | s 1,014 | e 1,014 | ... 1,073 | 10/23/2020. | 3FE............
92765Y AC 1 |VIRGIN AUST 2013-1C TRST.....cc.covvvrnecn C | 03/31/2017. [ VARIOUS.......coooreirireiineieniiiniins | eevrsriseissiiissiieenns | ovveseiennd 62,650 | ..coonee. 60,896 | ............ 60,592 | .oovrirrinnn 60,592 | cooovvrieriene | e [ e 0 . 60,592 | ..cvorieriiens | s 2,058 | oo 2,058 | ..o 1,736 | 10/23/2018. | 4FE............
984245 AN 0 | YPF SOCIEDAD ANONIMA PRIV PLACE. | C| 03/21/2017. | EXTERNAL MANAGER TRADES... | .....ccccoveimmrirmiunes | woverins 381,225 | .......... 345,000 | .......... 345,000 | ....cocvoren 345,000 | ..ovoocvirriii | e | e 0 . 345,000 | ..ovvrierienes | s 36,225 | ......... 36,225 | ....... 21,936 |07/07/2020. [4FE............
G3R44F FD 9 |EUROPEAN BK RECON &DEV.............. C|03/23/2017. | EXTERNAL MANAGER TRADES... | ....ovvvmrerneeririnens | cererenns 553,579 | oo 555171 | oo 518,230 | .cooovvrvrnes 523,797 | e | eerverienineinens | vevienineinens | e 0 | (5,568) | ..uvverrenes 518,230 | ....... 24,146 | ....... 11,202 | ......... 35,348 | ....... 36,751 | 03/04/2019. | 1FE............
P7S08V AM 3 |PETROLEOS MEXICANOS........ccccoovren. B[ 03/21/2017. | EXTERNAL MANAGER TRADES... [ ..ccccooviiriiniinniinns | oaniias 347,799 | .o 408,301 | .......... 425315 | oo 305,151 | oo | s (22,923) | oo [ (22,923)] ...... 120,163 | oo 402,391 |...... (90,977 | ....... 36,385 | ........ (54,592) | ....... 10,026 | 11/12/2026. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous OO OO OO PO OO PP PP PP PSP PPPOPPOPO PP PPPTPPPOPRPPRPOPY INPOON 64,439,609 | ..... 63,459,915 | ..... 59,592,528 | ......... 45,169,313 | oo 0] . (171,224) | ..o (V] (171,224) ] ...... 380,548 | ......... 59,453,368 | ....(228,682) | ..5,214,917 |..... 4,986,235 | ..1,365,929 XXX XXX

Bonds - Hybrid Securities
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007800 AA 3 |AEROJET ROCKETDYNE HLDG.............. .. 03/21/2017. | EXTERNAL MANAGER TRADES... [ .....covvveriveriniines | v 184,232 | ..ccoouee. 170,000 | ..covveeee 168,739 | oo [ e | e 30 | 30 . 168,769 | ..oooovvecriers | s 15,463 | ........ 15,463 | ........ 1,063 | 12/15/2023. | 4FE............
09061G AF 8 |BIOMARIN PHARMACEUTICAL................ .| 03/21/2017. | EXTERNAL MANAGER TRADES... | .....ccocoovmiiimriiriins | i 417,907 | .......... 346,000 | .......... 384,317 | oo 375,231 | oo | e (1,814) | oo (1,814) . 373418 | e | s 44,489 | ... 44,489 | ... 2,256 | 10/15/2020. | 5*...............
112463 AA 2 |BROOKDALE SENIOR LIVING.................. .| 02/14/2017. | EXTERNAL MANAGER TRADES... | ......cccovviinriiriins | i 309,389 | .......... 315,000 | ......... 300,861 | ...occcvvvee 303,871 | .o | e (448) | ..o (448) . 303,423 | .o | s 5965 | ........... 5,965 | ..o 869 |06/15/2018. [ 5FE............
165167 CR 6 |CHESAPEAKE ENERGY CORP................ .. 03/29/2017. | EXTERNAL MANAGER TRADES... | ......coovoveivmriiniinns | v 651,685 | ......... 655,000 | .......... 654,331 | oo [ s | e B | 6 . 654,337 (2,652) | .......... (2,652) | ....... 17,568 | 09/15/2026. | 5FE............
232806 AL 3 |CYPRESS SEMICONDUCTOR CO........... .| 03/15/2017. | EXTERNAL MANAGER TRADES... | ......ccccovmiimriiiriins | v 162,643 | .......... 135,000 | .......... 134,979 | oo 134,982 | oo [ i I I 1 . 134,982 | oo | e 27,661 | ........ 27,661 | ......... 4,371 | 01/16/2022. [4FE............
30050B AA 9 |EVOLENT HEALTHINC.......cccovvvviiiiinninne .| 03/22/2017. | EXTERNAL MANAGER TRADES... | ......cocooveivnriiiriins | e 261914 | ... 230,000 | ......... 224,664 | ... 224,664 | .....ooooriiis | e [ i 0 . 224,664 | .....ccoveviei | s 37,250 | ......... 37,250 | ......... 1,431 | 12/01/2021. | 5...............
31787A° AN 1 |FINISAR CORP.....ccovvvurrirrireiiverireiiens .| 03/23/2017. | EXTERNAL MANAGER TRADES... [ .....cvvvveriveriniiies | e 357,194 | ... 365,000 | .......... 358,500 | ... [ e | e 9 | 9 . 358,518 | ..o | e (1,324) [ ..o (1,324) | oo 492 | 12/15/2036. | 2FE............
427096 AE 2 |HERCULES CAPITALINC........cccccovvvnrinnne .| 03/21/2017. | EXTERNAL MANAGER TRADES... | .....ccccovmrimriinriins | wvriins 178172 | e 175,000 | .......... 175,000 | oo [ | e | o 0 . 175,000 | oo | i 372 | 3472 | ... 1,255 |02/01/2022. | 2FE............
44052T AB 7 |HORIZON PHARMA INV LTD. . [ 03/22/2017. | EXTERNAL MANAGER TRADES... | .. .49 . 282,543 | .o | 10(12,619) | . (12,519) | 4,000 |03/15/2022. |5FE....

45256B AE 1 |IMPAXLABORATORIES INC...........cccooeuc. .. 03/21/2017. | EXTERNAL MANAGER TRADES... | ......coevveivmriiniinns | i 345,350 | .......... 445,000 | ......... 352,614 | .....cc...... 352,614 | ..o | s (14,216) | .cvovrieens | e (14,216) . 338,397 | .o | e 6,953 | ..ot 6,953 | ......... 2,407 | 06/15/2022. | 4FE............
45845P AA 6 |INTERCEPT PHARMAS HYBRID.............. .| 03/22/2017. | EXTERNAL MANAGER TRADES... | .....ccccovmiimriinriins | i 291,834 | .......... 310,000 | .......... 301,661 | .o [ e | e 15 | .15 . KUY 4 (T R I (9,942) | .......... (9,942) | ......... 2,407 | 07/01/2023. | 5*...............
464337 AJ 3 |IONIS PHARMACEUTICALS IN.........cc...... .| 03/22/2017. | EXTERNAL MANAGER TRADES... | ......cccoovniinriiriins | i 342,504 | ......... 360,000 | .......... 308,826 | .............. 311,018 | s | e 2,161 | oo 2,161 . 313179 | e | 29,325 | ... 29,325 | ........ 1,312 | 11/15/2021. | 5...............

46612) AF 8 [VIAVISOLUTIONSINC........cccoovvvmrrrirs .| 02/14/2017. | EXTERNAL MANAGER TRADES... | ......cocovervmriinniinns | v 159,448 | .......... 145,000 | .......... 142,763 | ..o 142,810 | oo | s 15 | e 15 . 142,825 | oo | s 16,623 | ......... 16,623 | ............ 452 | 08/15/2033. | 5*...............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
531229 AC 6 |LIBERTY MEDIA CORP........cccoomuviirirrnnne .. 03/21/2017. | EXTERNAL MANAGER TRADES... [ .....cevvververirniines | v 182,189 | .ccoveuee 170,000 | .covvenee 170,000 | cooovvernnee 170,000 | oo [ e | e 0 170,000 | .ovovveeirienes | e 12,189 | ..cooue. 12,189 | ......... 2,316 | 09/30/2046. | 5*...............
55608B AB 1 |MACQUARIE INFRASTRUCTURE............ .| 03/21/2017. | EXTERNAL MANAGER TRADES... [ ....coovvvnerirerinienes | woveiens 388,827 | .......... 395,000 | .......... 390,476 | ...vorverrererrcrienns | eerverirerieeines | e 59 | 59 390,535 | .eoverrireririees | e (1,708) [ ..ovvnee (1,708) | ......... 3,533 | 10/01/2023. | 2FE............
62957H AA 3 |NABORS INDUSTRIES INC.......cccoveumrrnnee .. 03/22/2017. | EXTERNAL MANAGER TRADES... [ ...ccovvvneiiniinrines | e 259,280 | .......... 285,000 | .......... 282,709 | ..o | e | e 25 | e 25 282,734 | oo | e (23,454)| ........ (23,454) | ....ovcnn 439 | 01/15/2024. | 2FE............
67020Y AK 6 |NUANCE COMMUNICATIONS..........cccooeu. ..103/22/2017. | EXTERNAL MANAGER TRADES... | ...vovvvriveiivervrirens | e 597,562 | .......... 640,000 | .......... 566,837 | .ovrrrrens 488,702 | ..o | e 809 | .o ..809 560,430 | ...ooovvrierirenes | s 37,132 | 37,132 | o 1,813 | 12/15/2035. | 3FE............
695127 AC 4 |PACIRA PHARMACEUTICALS... .| 03/22/2017. | EXTERNAL MANAGER TRADES... | .. 73,194 ..70,000 ..70,000 0 70,000 | oo | 3,194 | 3,194 04/01/2022.
697435 AB 1 |PALOALTO NETWORKS........ccocovvvmerrnes .1 03/02/2017. | EXTERNAL MANAGER TRADES... | ...ccovvvnirireineriinns | e 12,105 | oo 10,000 | coovrerneee 13,000 | o [ eereinrineiens | e (224) | v (224) 12,867 | overveereenenns | cevvneennd (1G] — (U(:7)] I 07/01/2019. | 5*....covvvvnnee
74973W AB 3 |RTIINTERNATIONAL METALS................. .| 02/02/2017. | EXTERNAL MANAGER TRADES... [ .....ovviviniiverinns | v 34,279 | oo 30,000 | ..o 29,845 | ..ccoovirine 29,880 | ..oovverrieriens | v L I 4 29,884 | ..covvvrvernns | e 4,39 | ........... 4,396 | ............ 152 | 10/15/2019. | 3......ovvevnve.
749772 AB 5 |RWT HOLDINGS INC.......oevorvrrerriririnns .| 03/21/2017. | EXTERNAL MANAGER TRADES... 220,461 | .......... 215,000 | .......... 194,649 | ...occoonvee. 198,661 | .ovvvvercervrins | vevrerinns 1,168 | e 1,168 199,828 | ..oovveeirieres | s 20,633 | ......... 20,633 | ......... 4,334 | 11/15/2019. [ 5*......c.oncc..
779376 AD 4 |ROVICORP .1 03/22/2017. | EXTERNAL MANAGER TRADES... | ....ovvinvrinneineiinns | i 28,776 | .ovovnee. 30,000 | .oooonnee. 28,913 | oo | e | s (s 30 I 6 28,919 | oo [ i (RTX)) — (LK) I— 11 103/01/2020. | 4................
783764 AS 2 | CALATLANTIC GROUP INC.......ccovevvverene ..103/21/2017. | EXTERNAL MANAGER TRADES... | ...ccvvvvrveviiveininns | cvvireirenes 18,775 | v 20,000 | .cooovrrne 18,188 | oo 18,452 | oo | e 135 [ .135 18,587 | oo [ v 188 | v 188 [ 16 | 06/01/2019. | 3FE............
55932X AA 2 |MAGNACHIP SEMICONDUCTOR............. C|03/21/2017. | EXTERNAL MANAGER TRADES... | ...oovviniiininnininnns | covvnenes 458,780 | .......... 360,000 | .......... 360,000 | ..o | e [ | e 0 360,000 | ..o | s 98,780 | ......... 98,780 | ......... 3,350 | 03/01/2021. | 5*....ovvvereces
4899999. Total - Bonds - Hybrid SECUMLIES. ... st | e 6,206,524 | ....... 6,176,000 | ....... 5,914,019 | .......... 2,750,885 | ...ccoocrnnnan 0 [ (11,665) [ oo [\ . (11,665) 0 5,895,615 0. 310,909 | ...... 310,909 | ....... 55,912 XXX XXX
8399997. Total - Bonds - Part 4. ....168,889,899 |....166,759,959 |....164,692,759 | ....... 139,085,275 | ..o | e (260,774) | .ooovvcrenn0 | e (260,774)| ..1,445,131 | ...... 163,734,073 | .(1,088,056) | ..6,243,874 |..... 5,155,818 | ..2,207,204 XXX XXX
8399999. Total - Bonds ....168,889,899 | ....166,759,959 |....164,692,759 | ....... 139,065,275 | ..o | e (260,774) | .ovovvvrennnd0 | i, (260,774)| ..1,445131 | ....... 163,734,073 | .(1,088,056) | ..6,243,874 |..... 5,155,818 | ..2,207,204 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
077454 20 5 |BELDENINC.....cocovvriirieirerisrierierienes .| 02/21/2017. | EXTERNAL MANAGER TRADES... | .......... 4,930.000 | ......... 523,638 | ..ccoonne. 100.00 | ..oovvenes 480,261 | ..coocvvvees 480,267 | ..o | vereerirneeneninns | e 0 480,261 | oo | e 43,377 | oo 43377 | ... 8,319 XXX PALFE........
165167 75 0 |CHESAPEAKE ENERGY CORP................ .| 03/29/2017. | EXTERNAL MANAGER TRADES... | ....cccoonuee. 79.000 | .ooooneees 51,741 | ......... 1,000.00 | .coovvrenne 13,487 | oo 13487 | e [ e | ceveeeieeeeens 0 13,487 | oo | s 38,254 | ......... 38,254 | ......... 5,678 XXX P6LFE........
165167 76 8 |CHESAPEAKE ENERGY CORP............... .| 03/29/2017. | EXTERNAL MANAGER TRADES... | ............. 570.000 | .......... 373428 | ......... 1,000.00 | ............ 99,750 | coovrvrrirnn 99,750 | oo | e | e 0 99,750 [ ..ovvoerereeirenns | e 273678 | ... 273,678 | ....... 40,969 XXX P6UFE.......
165167 77 6 |CHESAPEAKE ENERGY CORP .1 03/29/2017. | EXTERNAL MANAGER TRADES... ..12.000 ...7,861 ...2,103 ....2,103 0 2,103 | oo | 8,759 | 5,759 XXX
45031U 88 7 |ISTAR FINANCIAL INC......ocovvvvriirririieinne ..| 01/05/2017. | EXTERNAL MANAGER TRADES... | ............. 717.000 | .ooooneee. 37,826 | oo 50.00 | .oovrernees 30,086 | ..ocvvvnrrne 30,086 | ..ooovvvrrrreriree | e [ e 0 30,086 | ..oovvecrreris | e 7,740 | oo 7,740 | oo, XXX PSLFE........
G0177J 11 6 |ALLERGANPLC.......cooovvvinrrirrieriiceiens .. 03/21/2017. | EXTERNAL MANAGER TRADES... | ............. 603.000 | .......... 505,820 | ......... 1,000.00 | .......... 457,907 | oo 457,907 | .o | e | e 0 457,907 | oo | e 47912 | ... 47912 | ......... 8,291 XXX P2L............
G16962 20 4 [BUNGE LTD....occosvrevrrrerierireriscernrinniins C|03/21/2017. | EXTERNAL MANAGER TRADES... | .......... 3,271.000 | .......... 351,282 | .ocveneee. 100.00 | .ovvvenes 309,192 | oo 228,735 | ..o | cerirerineeneniens | e 0 309,192 | v | s 42,091 | ... 42,001 | ........ 3,087 XXX P3LFE........
M8769Q 13 6 | TEVA PHARMACEUTICAL INDU.............. C|03/22/2017. | EXTERNAL MANAGER TRADES... | ...cccoenns 822.000 | .......... 478,016 | ........ 1,000.00 | .. 529,422 | oo 530,190 | .oveeerers(768) | covvreviicinniiinns [ (768) 529,422 | ..o | s (51,406) | ........ (51,408) | ....... 12,227 XXX P2L......c.e.
8499999, Total - Preferred Stocks - Industrial and Miscellaneous................ 2,329,612 XXX | 1,922,208 1,842,519 .0 (768) 0 ..1,922208 |............0 | ... 407,405 | ....... 407,405 | ....... 80,334 XXX XXX
8999997. Total - Preferred Stocks - Part4............. . 2,329,612 XXX ] e 1,922,208 1,842,519 .0 (768) 0 1,922,208 |0 | 407,405 | ....... 407,405 | ....... 80,334 XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
8999999. Total - Preferred Stocks 2,329,612 XXX | 1,922,208 1,842,519 .(768)] ... 0 (768) 0 ...1,922,208 L0 407,405 | ....... 407,405 | ....... 80,334 XXX XXX
C Stocks - Industrial and Miscellaneou:
40537Q 60 5 |HALCON RESOURCES CORP.................. .| 03/21/2017. | EXTERNAL MANAGER TRADES... | .......... 7,724.000 | .........c. 52,599 XXX | 47,530 | oo 72,142 | ....... [PZ R RO NSRRI O (24,613) 47,530 [ .ocvoereceens | e 5,070 | v 5,070 | .oovverierirens XXX [
761565 10 0 |REXENERGY CORP.......cccoovrvmivririrennne .| 03/21/2017. | EXTERNAL MANAGER TRADES... | .......... 8,025.000 | ..ovvevnvne 3,415 XXX | s 3,637 | s 3,837 | oo [ e | e 0 3,637 (222) (222) XXX [
966387 10 2 |WHITING PETROLEUM CORP.. .. | 03/24/2017. | EXTERNAL MANAGER TRADES, XXX .1,055,837 .(514,120) 541717 | oo | e 223,529 223,529 XXX
69423W 96 2 | PACIFIC EXPLORATION AND PROD....... A | 03/24/2017. [VARIOUS........ccovvvvricricrinnis . XXX ....190,905 ..(76,456) | ........ 39,033 | .o 153,482 | ...... (38,247) | ....... 22,846 | ........ (15,401)| ... XXX
67107X 10 8 |OGX AUSTRIA GMBH ADR.......cccormrrenn C| 03/22/2017. | EXTERNAL MANAGER TRADES... | ........ 21,479.000 | ..ccoovrrnnns 7,249 LS S [STRTRIR IR 13,961 | ... (13,961) | oo | e | s (13,961) | eovveererenenrnns | o | seresenesnesnees | corenens 7,249 | oo 7,249 | XXX [
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS. ........coiiis it sisssnseniss | essssan 966,590 XXX | 704,073 | ..o 1,336,482 | ..... (629,150) | cvvovvvcriens 0 | i [V (629,150) | ......... 39,033 | .o 746,366 | ..... (38,247)| .....258,472 | ....... 220,225 | ..coovviinniens 0 XXX XXX
Common Stocks - Mutual Funds
00769G 77 4 |ADVISORS INNER CIRCLE FD................. .| 03/31/2017. | VARIOUS........covvrrrerreriseiseiinns | o 947,436.220 | ..... 10,649,183 XXX | . 10,353,928 | ......... 10,397,880 | ....(144,510) | c.oovreurvrrrrenns | e | e (RTZRX[0) ) I 10,353,928 | ....ocovvrevirns | e 295255 | ....... 295,255 | ..... 100,558 XXX
316146 10 9 |FIDELITY INVESTMENT GR BOND... .1 03/31/2017. | FIDELITY CAPITAL MARKETS .18,513 XXX ..18,499 ..18,465 34 18,499 14 14 767 XXX
315792 24 2 |FIDELITY FREEDOM K 2015 FUN .| 03/31/2017. | FIDELITY CAPITAL MARKETS ..12,885 XXX .12,424 ..12,635 .(211) (211) 12,424 . 461 | ... ..461 XXX .
9299999. Total - Common Stocks - Mutual Funds e ettt | snens 10,680,581 XXX | . 10,384,851 144,687) | coooovvvveenn0 [ o0 (144,687) | ..ooovvvcrinns [V} 10,384,851 [ .cooovvinnenad 0 [ 295,730 | .......295,730 | ..... 101,325 XXX XXX
9799997. Total - Common Stocks - Part 4 O OO PO PO PP PO PO PO PP PP PP OPOTORPOPPSPPRTPPPTOPPPOR PO 11,647,171 XXX | 11,088,924 | ........11,765462 | ..... (773,837) | o0 | iviiiiinnnn0 [ (773,837) | ....euc 39,033 1,131,217 | (38,247) | .....554,202 | ....... 515,955 | ..... 101,325 XXX XXX
9799999. TOtal = COMMON SEOCKS. ... .vtrssrsere ettt senb ettt | ene 11,647,171 XXX | . 11,088,924 | ........11,765462 | ..... (773,837) | ... L0 RO (773,837) | ...eene 39,033 1,131,217 | . (38,247)| .....554,202 | ....... 515,955 | ..... 101,325 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS. ...t ceiieisssissssesss s ettt sttt essssssssnssnns | avees 13,976,783 XXX | 13,011,132 | .........13,607,981 | ..... (774,605) | ...ovvovvvennnes 0 | e 0 e (774,605) | ........ 39,033 | ......... 13,053,425 | ...... (38,247)| .....961,607 | ....... 923,360 | ..... 181,659 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....182,866,682 XXX ..177,703,891 | .......152,673,256 | ..... (774,605) | ...... (260,774) | ......cconv. 0 ... (1,035,379) | ...1,484,164 | ....... 176,787,498 | .(1,126,303) | ..7,205,481 |..... 6,079,178 | ..2,388,863 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .
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Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch.DB -Pt.D-Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code  |Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank, N.A...........cccooovevunnne 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 5,659,043 | ....ccoccco.n. 10,195,716 | ..oocvvvvnend 5419,710 | XXX
JP Morgan Chase Bank, N.A..........cccooovevuunne 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 50,000 50,000 50,000 | XXX
JP Morgan Chase Bank, N.A...........ccoooveveunne 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 (20,375,635) (20,885,086) (2,975,340) | XXX
JP Morgan Chase Bank, N.A............ccooovevunnne 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 (3,346,543) (2,903,444) (3,021,405) | XXX
Bank of New York Mellon..............ccccccco...eo... 6023 Airport Rd, Oriskany, NY 13424 (31,915) (44,545) 1,081,395 | XXX
Federal Home Loan Bank of Indianapolis...... 8250 Woodfield Crossing Blvd, Indianapolis IN 46240. 1,582 1,500 1,409 [ XXX
State Street Bank and Trust Company. 801 Pennsylvania, Kansas City, MO 64105 (154) 11,613 944 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 [ (18,043,622) | .....oocouce (13,574,246) | ....ovvvvverennns 556,713 [ XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 [ (18,043,622) | ............. (13,574,246) | ..o 556,713 | XXX
0599999. Total Cash XXX XXX 0 (] - (18,043,622) | ............. (13,574,246) | .................. 556,713 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

AETNA INC....ooviirnieieeeceresinein 03/02/2017 ..o | o 1.750 | 05/15/2017...ccc. | covreeerereerireieeeienis 1,250,166 8,264 (7,090)
AMGBEN INC.....ooiii bbb . 103/16/2017....... [T 1.250 | 05/22/2017....... ...4,998,035 22,396 (20,274)
INGREDION INC...... 03/29/2017 04/15/2017 ,201,800 33,600 (33,600)
COX ENTERPRISES INC DISC NOTE ... | 03/29/2017. 04/10/2017 16,995,070 1,096
DOW CHEMICAL COMPANY DISC NOTE ... | 03/23/2017. 0410312017 ..cocv | o 26,998,425 7,088
GENERAL MILLS DISC NOTE ... | 03/10/2017. 04/03/2017 .ooo | o 13,199,303 7,663
KELLOGG CO.... ... | 03/16/2017. 05/17/2017....... 26,056 (24,461)
LOUISVILLE GAS & ELE DISC NOTE ... | 03/29/2017. . 04/12/2017....... ..8,747,006 817
UNITED HEALTH GROUP INC  DISC NOTE . 10312912017 oo | v 1.080 | 04/12/2017.cc | corvrvnirinissiisninsieniscinas 23,992,080 2,160
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations it eheheeieeseeeeeeseeieeeseeieseeieseresiesessesersese  feeesiesseseeierseseseesesesseseeieieressesesieseresieseressesesiesserseiesiersesiesesieserseiesiessess  feisessesesesierseiesesesieiisieserseiesiesesierssiesierscisssesesiesaciesierastistemsenieras | fesersessstensenesienaseasenes 101,383,495 90,316 (66,601)
3899999. Total - Industrial and MISCEIANEOUS (UNGFIIAEEA)...........eu ittt ettt sttt see ke seeeseeseesetesseeseeee et eesemseesnsanses | oefessesssssssessessssassessessessesessessesasseesessessesaesesseeaeseeseesesseseesee et aeseesessessetansessetas | o0setesessessessesastessessnsnssessessesaetessetessesessessetastensessessnsensessetnsentessnsns | sesessetsssssossessesnsansassaes 101,383,495 90,316 (66,601)
Total Bonds

7799999, SUDLOAIS = ISSUET ODIGAHONS. ... cri ettt ee ettt E e E e f e E 8 f R £ E e o0 b e R ehE e 4EfoeEfEEE oL e e EEE oA eEE SR L EoEEHEE £ E oL E£EfEEE SR £EE SR L f£EE 8 eEEoEEeEf e EEE LR eEEeEEeEE o0 fEfeEEEEE e EoEE R b e eE SRR bbbt enb et | srbserssnt s bt 101,383,495 90,316 (66,601)
8399999, SUDOLAIS = BOMAS........ieiiiiiiii stk 0L E 00k e oLk ieEEE oL L eeE oL E Lk E b oL oL EeEEeLE oL E L eEEE Lo LE e EEE oL L L E oL eEhE e E e LhEeEE oL e ALkttt | ennbinis et 101,383,495 90,316 (66,601)
8699999, TOtAl - CASH EQUIVAIENTS...........uivriiiiiiieiiiieisti ettt h et s e neseeis fieeieesees et e eefeeEehseeE e e dseL e e ee s Es e e s R eeseLe e h s e e et e e Eee b ee b ee s et e b eebenesente | Eiedieteses et s et e e s LR sttt | einereni e nes 101,383,495 90,316 (66,601)
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